
Purchase and Sales by Report Date
Composite

View Date: May 11, 2022April 1, 2022 to April 30, 2022

Funds Included in Composite
NJFG COMMON D INFLATION LINKED
NJFH COMMON D HIGH GRADE
NJFJ COMMON D HIGH YIELD
NJFL COMMON D FIXED INCOME HEDGES
NJFM COMMON D US TREASURIES
NJFN COMMON D SHORT TERM CASH EQUIV
NJFO COMMON D HIGH YIELD ETFS
NJFS COMMON D MID GRADE LOGAN
NJFV COMMON D HIGH YIELD POST
NJFW COMMON D HIGH YIELD PIMCO
NJFX COMMON D HIGH YIELD NOMURA
NJFY COMMON D HIGH YIELD LOGAN
NJGP COMMON D HIGH YIELD PGIM
NJGQ COMMON D HY ALLIANCE BERNSTEIN
NJGR COMMON D HIGH YIELD WELLINGTON
NJGS COMMON D HY HOTCHKIS WILEY
NJHF COMMON D HIGH GRADE ETFS
NJNJ STATE OF NEW JERSEY
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Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

CASH EQUIVALENTS
US DOLLAR

7839989D1 SSC GOVERNMENT MM GVMXX 0.252% 31 Dec 2030 01 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW01 Apr 2022

166,054.420 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 166,054.42
Base 100.000000 0.00 0.00 0.00 166,054.42

7839989D1 SSC GOVERNMENT MM GVMXX 0.252% 31 Dec 2030 01 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW01 Apr 2022

147,547.630 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 147,547.63
Base 100.000000 0.00 0.00 0.00 147,547.63

7839989D1 SSC GOVERNMENT MM GVMXX 0.252% 31 Dec 2030 01 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW01 Apr 2022

70,650.330 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 70,650.33
Base 100.000000 0.00 0.00 0.00 70,650.33

7839989D1 SSC GOVERNMENT MM GVMXX 0.252% 31 Dec 2030 01 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW01 Apr 2022

491,704.410 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 491,704.41
Base 100.000000 0.00 0.00 0.00 491,704.41

7839989D1 SSC GOVERNMENT MM GVMXX 0.252% 31 Dec 2030 01 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW01 Apr 2022

348,549.420 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 348,549.42
Base 100.000000 0.00 0.00 0.00 348,549.42

7839989D1 SSC GOVERNMENT MM GVMXX 0.257% 31 Dec 2030 04 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW04 Apr 2022

727,282.840 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 727,282.84
Base 100.000000 0.00 0.00 0.00 727,282.84

7839989D1 SSC GOVERNMENT MM GVMXX 0.257% 31 Dec 2030 04 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW04 Apr 2022

610,913.770 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 610,913.77
Base 100.000000 0.00 0.00 0.00 610,913.77
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Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

7839989D1 SSC GOVERNMENT MM GVMXX 0.257% 31 Dec 2030 04 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW04 Apr 2022

325,545.340 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 325,545.34
Base 100.000000 0.00 0.00 0.00 325,545.34

7839989D1 SSC GOVERNMENT MM GVMXX 0.257% 31 Dec 2030 04 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW04 Apr 2022

8,167.010 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 8,167.01
Base 100.000000 0.00 0.00 0.00 8,167.01

7839989D1 SSC GOVERNMENT MM GVMXX 0.258% 31 Dec 2030 05 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW05 Apr 2022

565,822.520 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 565,822.52
Base 100.000000 0.00 0.00 0.00 565,822.52

7839989D1 SSC GOVERNMENT MM GVMXX 0.258% 31 Dec 2030 05 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW05 Apr 2022

309,840.680 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 309,840.68
Base 100.000000 0.00 0.00 0.00 309,840.68

7839989D1 SSC GOVERNMENT MM GVMXX 0.263% 31 Dec 2030 06 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW06 Apr 2022

207,700.280 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 207,700.28
Base 100.000000 0.00 0.00 0.00 207,700.28

7839989D1 SSC GOVERNMENT MM GVMXX 0.263% 31 Dec 2030 06 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW06 Apr 2022

78,690.260 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 78,690.26
Base 100.000000 0.00 0.00 0.00 78,690.26

7839989D1 SSC GOVERNMENT MM GVMXX 0.262% 31 Dec 2030 07 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW07 Apr 2022

60,729.770 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 60,729.77
Base 100.000000 0.00 0.00 0.00 60,729.77

7839989D1 SSC GOVERNMENT MM GVMXX 0.262% 31 Dec 2030 07 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW07 Apr 2022

419,319.970 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 419,319.97
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Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 100.000000 0.00 0.00 0.00 419,319.97

7839989D1 SSC GOVERNMENT MM GVMXX 0.262% 31 Dec 2030 08 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW08 Apr 2022

55,627.010 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 55,627.01
Base 100.000000 0.00 0.00 0.00 55,627.01

7839989D1 SSC GOVERNMENT MM GVMXX 0.263% 31 Dec 2030 11 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW11 Apr 2022

272,284.990 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 272,284.99
Base 100.000000 0.00 0.00 0.00 272,284.99

7839989D1 SSC GOVERNMENT MM GVMXX 0.263% 31 Dec 2030 11 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW11 Apr 2022

804,441.190 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 804,441.19
Base 100.000000 0.00 0.00 0.00 804,441.19

7839989D1 SSC GOVERNMENT MM GVMXX 0.265% 31 Dec 2030 12 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW12 Apr 2022

7,653.120 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 7,653.12
Base 100.000000 0.00 0.00 0.00 7,653.12

7839989D1 SSC GOVERNMENT MM GVMXX 0.265% 31 Dec 2030 12 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW12 Apr 2022

6,386.220 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 6,386.22
Base 100.000000 0.00 0.00 0.00 6,386.22

7839989D1 SSC GOVERNMENT MM GVMXX 0.274% 31 Dec 2030 13 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW13 Apr 2022

772,480.460 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 772,480.46
Base 100.000000 0.00 0.00 0.00 772,480.46

7839989D1 SSC GOVERNMENT MM GVMXX 0.268% 31 Dec 2030 14 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW14 Apr 2022

116,589.650 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 116,589.65
Base 100.000000 0.00 0.00 0.00 116,589.65

7839989D1 SSC GOVERNMENT MM GVMXX 0.268% 31 Dec 2030 14 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW14 Apr 2022
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Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

1,416,477.250 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 1,416,477.25
Base 100.000000 0.00 0.00 0.00 1,416,477.25

7839989D1 SSC GOVERNMENT MM GVMXX 0.268% 31 Dec 2030 14 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW14 Apr 2022

446,849.510 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 446,849.51
Base 100.000000 0.00 0.00 0.00 446,849.51

7839989D1 SSC GOVERNMENT MM GVMXX 0.266% 31 Dec 2030 18 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW18 Apr 2022

122,382.730 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 122,382.73
Base 100.000000 0.00 0.00 0.00 122,382.73

7839989D1 SSC GOVERNMENT MM GVMXX 0.266% 31 Dec 2030 18 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW18 Apr 2022

982,721.200 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 982,721.20
Base 100.000000 0.00 0.00 0.00 982,721.20

7839989D1 SSC GOVERNMENT MM GVMXX 0.266% 31 Dec 2030 18 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW18 Apr 2022

675,786.100 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 675,786.10
Base 100.000000 0.00 0.00 0.00 675,786.10

7839989D1 SSC GOVERNMENT MM GVMXX 0.266% 31 Dec 2030 18 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW18 Apr 2022

800,805.650 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 800,805.65
Base 100.000000 0.00 0.00 0.00 800,805.65

7839989D1 SSC GOVERNMENT MM GVMXX 0.266% 31 Dec 2030 18 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW18 Apr 2022

754,454.190 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 754,454.19
Base 100.000000 0.00 0.00 0.00 754,454.19

7839989D1 SSC GOVERNMENT MM GVMXX 0.272% 31 Dec 2030 19 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Apr 2022

189,954.170 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 189,954.17
Base 100.000000 0.00 0.00 0.00 189,954.17

7839989D1 SSC GOVERNMENT MM GVMXX 0.272% 31 Dec 2030 19 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Apr 2022
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Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

958,488.350 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 958,488.35
Base 100.000000 0.00 0.00 0.00 958,488.35

7839989D1 SSC GOVERNMENT MM GVMXX 0.279% 31 Dec 2030 20 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW20 Apr 2022

21,664.360 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 21,664.36
Base 100.000000 0.00 0.00 0.00 21,664.36

7839989D1 SSC GOVERNMENT MM GVMXX 0.279% 31 Dec 2030 20 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW20 Apr 2022

59,386.290 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 59,386.29
Base 100.000000 0.00 0.00 0.00 59,386.29

7839989D1 SSC GOVERNMENT MM GVMXX 0.279% 31 Dec 2030 20 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW20 Apr 2022

65,298.010 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 65,298.01
Base 100.000000 0.00 0.00 0.00 65,298.01

7839989D1 SSC GOVERNMENT MM GVMXX 0.279% 31 Dec 2030 20 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW20 Apr 2022

775,980.900 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 775,980.90
Base 100.000000 0.00 0.00 0.00 775,980.90

7839989D1 SSC GOVERNMENT MM GVMXX 0.279% 31 Dec 2030 20 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW20 Apr 2022

552,779.350 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 552,779.35
Base 100.000000 0.00 0.00 0.00 552,779.35

7839989D1 SSC GOVERNMENT MM GVMXX 0.279% 31 Dec 2030 21 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW21 Apr 2022

241,426.710 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 241,426.71
Base 100.000000 0.00 0.00 0.00 241,426.71

7839989D1 SSC GOVERNMENT MM GVMXX 0.279% 31 Dec 2030 21 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW21 Apr 2022

586,151.270 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 586,151.27
Base 100.000000 0.00 0.00 0.00 586,151.27
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Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

7839989D1 SSC GOVERNMENT MM GVMXX 0.279% 31 Dec 2030 21 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW21 Apr 2022

372,731.250 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 372,731.25
Base 100.000000 0.00 0.00 0.00 372,731.25

7839989D1 SSC GOVERNMENT MM GVMXX 0.279% 31 Dec 2030 21 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW21 Apr 2022

319,451.630 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 319,451.63
Base 100.000000 0.00 0.00 0.00 319,451.63

7839989D1 SSC GOVERNMENT MM GVMXX 0.291% 31 Dec 2030 22 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW22 Apr 2022

276,600.910 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 276,600.91
Base 100.000000 0.00 0.00 0.00 276,600.91

7839989D1 SSC GOVERNMENT MM GVMXX 0.291% 31 Dec 2030 22 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW22 Apr 2022

598,465.540 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 598,465.54
Base 100.000000 0.00 0.00 0.00 598,465.54

7839989D1 SSC GOVERNMENT MM GVMXX 0.288% 31 Dec 2030 25 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW25 Apr 2022

241,751.080 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 241,751.08
Base 100.000000 0.00 0.00 0.00 241,751.08

7839989D1 SSC GOVERNMENT MM GVMXX 0.288% 31 Dec 2030 25 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW25 Apr 2022

168,574.020 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 168,574.02
Base 100.000000 0.00 0.00 0.00 168,574.02

7839989D1 SSC GOVERNMENT MM GVMXX 0.288% 31 Dec 2030 25 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW25 Apr 2022

47,211.810 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 47,211.81
Base 100.000000 0.00 0.00 0.00 47,211.81

7839989D1 SSC GOVERNMENT MM GVMXX 0.288% 31 Dec 2030 25 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW25 Apr 2022

291,308.990 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 291,308.99
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Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 100.000000 0.00 0.00 0.00 291,308.99

7839989D1 SSC GOVERNMENT MM GVMXX 0.288% 31 Dec 2030 26 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW26 Apr 2022

442.830 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 442.83
Base 100.000000 0.00 0.00 0.00 442.83

7839989D1 SSC GOVERNMENT MM GVMXX 0.288% 31 Dec 2030 26 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW26 Apr 2022

205,392.400 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 205,392.40
Base 100.000000 0.00 0.00 0.00 205,392.40

7839989D1 SSC GOVERNMENT MM GVMXX 0.288% 31 Dec 2030 26 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW26 Apr 2022

830,553.150 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 830,553.15
Base 100.000000 0.00 0.00 0.00 830,553.15

7839989D1 SSC GOVERNMENT MM GVMXX 0.298% 31 Dec 2030 28 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW28 Apr 2022

771,572.310 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 771,572.31
Base 100.000000 0.00 0.00 0.00 771,572.31

7839989D1 SSC GOVERNMENT MM GVMXX 0.298% 31 Dec 2030 28 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW28 Apr 2022

338,875.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 338,875.00
Base 100.000000 0.00 0.00 0.00 338,875.00

7839989D1 SSC GOVERNMENT MM GVMXX 0.298% 31 Dec 2030 28 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW28 Apr 2022

244,081.190 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 244,081.19
Base 100.000000 0.00 0.00 0.00 244,081.19

7839989D1 SSC GOVERNMENT MM GVMXX 0.294% 31 Dec 2030 29 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW29 Apr 2022

25,011.920 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 25,011.92
Base 100.000000 0.00 0.00 0.00 25,011.92
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Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

7839989D1 Total

19,956,611.360 Local 0.00 0.00 0.00 19,956,611.36
Base 0.00 0.00 0.00 19,956,611.36

US DOLLAR  Total

19,956,611.360 0.00

0.00

0.00

0.00

0.00

0.00

19,956,611.36

19,956,611.36

Local

Base

CASH EQUIVALENTS  Total
19,956,611.360

0.00 0.00 0.00 19,956,611.36Base

EQUITY
US DOLLAR

464287242 ISHARES IBOXX   INVESTMENT GRA ISHARES IBOXX INVEST 06 Apr 2022 WALLACH BETH CAPITAL USD/DTC 0.0108 Apr 2022

250,000.000 1.000000 NJFO Local 118.686700 0.00 2,500.00 0.00 29,674,175.00
Base 118.686700 0.00 2,500.00 0.00 29,674,175.00

464287242 ISHARES IBOXX   INVESTMENT GRA ISHARES IBOXX INVEST 07 Apr 2022 WALLACH BETH CAPITAL USD/DTC 0.01

250,000.000 1.000000 NJFH Local 118.011500 0.00 2,500.00 0.00 29,505,375.00
Base 118.011500 0.00 2,500.00 0.00 29,505,375.00

07 Apr 2022 WALLACH BETH CAPITAL USD/DTC -0.01CANCEL

-250,000.000 1.000000 NJFH Local 118.011500 0.00 -2,500.00 0.00 -29,505,375.00
Base 118.011500 0.00 -2,500.00 0.00 -29,505,375.00

464287242 ISHARES IBOXX   INVESTMENT GRA ISHARES IBOXX INVEST 08 Apr 2022 ASSET TRANSFER NON CASH USD/DTC08 Apr 2022

250,000.000 1.000000 NJHF Local 118.155000 0.00 0.00 0.00 29,538,750.00
Base 118.155000 0.00 0.00 0.00 29,538,750.00

08 Apr 2022 INTERFUND TRANSFER USD/DTC

250,000.000 1.000000 NJHF Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

08 Apr 2022 INTERFUND TRANSFER USD/DTCCANCEL
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Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

-250,000.000 1.000000 NJHF Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

07 Apr 2022 WALLACH BETH CAPITAL USD/DTC 0.0111 Apr 2022

250,000.000 1.000000 NJHF Local 118.011500 0.00 2,500.00 0.00 29,505,375.00
Base 118.011500 0.00 2,500.00 0.00 29,505,375.00

11 Apr 2022 BARCLAYS CAPITAL INC USD/DTC 0.0113 Apr 2022

125,000.000 1.000000 NJHF Local 115.845800 0.00 1,250.00 0.00 14,481,975.00
Base 115.845800 0.00 1,250.00 0.00 14,481,975.00

11 Apr 2022 JANE STREET EXECUTION SERVICES LLC USD/DTC 0.0113 Apr 2022

125,000.000 1.000000 NJHF Local 115.960000 0.00 1,250.00 0.00 14,496,250.00
Base 115.960000 0.00 1,250.00 0.00 14,496,250.00

19 Apr 2022 JANE STREET EXECUTION SERVICES LLC USD/DTC 0.0121 Apr 2022

250,000.000 1.000000 NJHF Local 113.970000 0.00 2,500.00 0.00 28,495,000.00
Base 113.970000 0.00 2,500.00 0.00 28,495,000.00

27 Apr 2022 BARCLAYS CAPITAL INC USD/DTC 0.0129 Apr 2022

68,816.000 1.000000 NJHF Local 113.497800 0.00 688.16 0.00 7,811,152.76
Base 113.497800 0.00 688.16 0.00 7,811,152.76

28 Apr 2022 BARCLAYS CAPITAL INC USD/DTC 0.01OPEN

131,184.000 1.000000 NJHF Local 113.420700 0.00 1,311.84 0.00 14,880,292.95
Base 113.420700 0.00 1,311.84 0.00 14,880,292.95

464287242 Total

1,450,000.000 Local 0.00 12,000.00 0.00 168,882,970.71
Base 0.00 12,000.00 0.00 168,882,970.71

US DOLLAR  Total

1,450,000.000 0.00

0.00

12,000.00

12,000.00

0.00

0.00

168,882,970.71

168,882,970.71

Local

Base

Prepared by State StreetPage 10



Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY  Total
1,450,000.000

0.00 12,000.00 0.00 168,882,970.71Base

FIXED INCOME
EURO CURRENCY

INTERNATIONAL

ACI11JRF8 PAPREC HOLDING SA 4%   31 Mar 2025 27 Apr 2022 HSBC BANK PLC EUR/EUR29 Apr 2022

165,000.000 0.950796 NJGR Local 100.375000 1,063.33 0.00 0.00 165,618.75
Base 105.569439 1,118.36 0.00 0.00 174,189.57

27 Apr 2022 HSBC BANK PLC EUR/EUR29 Apr 2022

385,000.000 0.950796 NJGR Local 100.500000 2,481.11 0.00 0.00 386,925.00
Base 105.700907 2,609.51 0.00 0.00 406,948.49

ACI11JRF8 Total

550,000.000 Local 3,544.44 0.00 0.00 552,543.75
Base 3,727.87 0.00 0.00 581,138.06

ACI1J90H6 TECHEM VERWALTUNGSGESELL 2%   15 Jul 2025 29 Apr 2022 BNP PARIBAS SA EUR/EUROPEN

370,000.000 0.947912 NJGR Local 93.490000 2,220.00 0.00 0.00 345,913.00
Base 98.627299 2,341.99 0.00 0.00 364,921.00

ACI1T1D05 CARNIVAL CORP 7.625%   01 Mar 2026 06 Apr 2022 MERRILL LYNCH INTERNATIONAL EUR/EUR08 Apr 2022

140,000.000 0.915793 NJGQ Local 103.250000 1,097.15 0.00 0.00 144,550.00
Base 112.743819 1,198.03 0.00 0.00 157,841.35

ACI1VXG09 IQVIA INC 1.75%   15 Mar 2026 27 Apr 2022 MORGAN STANLEY AND CO. INTERNATIONA EUR/EUR29 Apr 2022

825,000.000 0.950796 NJGR Local 94.625000 1,764.58 0.00 0.00 780,656.25
Base 99.521874 1,855.90 0.00 0.00 821,055.46

INTERNATIONAL Total
1,885,000.000 8,626.17

9,123.79 0.00

0.00

0.00

0.00 1,823,663.00

1,924,955.87

Local

Base
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EURO CURRENCY  Total

1,885,000.000 8,626.17

9,123.79

0.00

0.00

0.00

0.00

1,823,663.00

1,924,955.87

Local

Base

US DOLLAR

00687YAA3 ADIENT GLOBAL HOLDINGS 4.875%   15 Aug 2026 05 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC07 Apr 2022

40,000.000 1.000000 NJGS Local 95.750000 281.67 0.00 0.00 38,300.00
Base 95.750000 281.67 0.00 0.00 38,300.00

05 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC07 Apr 2022

130,000.000 1.000000 NJGS Local 96.000000 915.42 0.00 0.00 124,800.00
Base 96.000000 915.42 0.00 0.00 124,800.00

00687YAA3 Total

170,000.000 Local 1,197.09 0.00 0.00 163,100.00
Base 1,197.09 0.00 0.00 163,100.00

00775CAB2 AEGEA FINANCE SARL 6.75%   20 May 2029 27 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/EUR

975,000.000 1.000000 NJGR Local 98.624000 0.00 0.00 0.00 961,584.00
Base 98.624000 0.00 0.00 0.00 961,584.00

00791GAA5 ADVISOR GROUP HOLDINGS I 10.75%   01 Aug 2027 14 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC19 Apr 2022

120,000.000 1.000000 NJGQ Local 106.250000 2,795.00 0.00 0.00 127,500.00
Base 106.250000 2,795.00 0.00 0.00 127,500.00

010392FL7 ALABAMA POWER CO 4.15%   15 Aug 2044 13 Apr 2022 TRUIST SECURITIES, INC. USD/DTC18 Apr 2022

15,000,000.000 1.000000 NJFH Local 97.059000 108,937.50 0.00 0.00 14,558,850.00
Base 97.059000 108,937.50 0.00 0.00 14,558,850.00

02156LAC5 ALTICE FRANCE SA 5.5%   15 Jan 2028 21 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC25 Apr 2022

750,000.000 1.000000 NJFJ Local 90.437000 1,145.83 0.00 0.00 678,277.50
Base 90.437000 1,145.83 0.00 0.00 678,277.50

26 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC28 Apr 2022

500,000.000 1.000000 NJFJ Local 90.000000 993.06 0.00 0.00 450,000.00
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Base 90.000000 993.06 0.00 0.00 450,000.00

02156LAC5 Total

1,250,000.000 Local 2,138.89 0.00 0.00 1,128,277.50
Base 2,138.89 0.00 0.00 1,128,277.50

030981AH7 AMERIGAS PART/FIN CORP 5.625%   20 May 2024 21 Apr 2022 JEFFERIES LLC USD/DTC25 Apr 2022

180,000.000 1.000000 NJGR Local 101.250000 4,359.38 0.00 0.00 182,250.00
Base 101.250000 4,359.38 0.00 0.00 182,250.00

037411AR6 APACHE CORP 6%   15 Jan 2037 04 Apr 2022 MARKETAXESS CORPORATION USD/DTC06 Apr 2022

250,000.000 1.000000 NJFJ Local 112.590000 3,375.00 0.00 0.00 281,475.00
Base 112.590000 3,375.00 0.00 0.00 281,475.00

039524AA1 ARCHES BUYER INC 4.25%   01 Jun 2028 11 Apr 2022 MARKETAXESS CORPORATION USD/DTC13 Apr 2022

35,000.000 1.000000 NJGR Local 89.250000 545.42 0.00 0.00 31,237.50
Base 89.250000 545.42 0.00 0.00 31,237.50

13 Apr 2022 DSFBC CUST SEG COMM + OPT A/C 1.20 USD/DTC18 Apr 2022

165,000.000 1.000000 NJGR Local 89.250000 2,668.65 0.00 0.00 147,262.50
Base 89.250000 2,668.65 0.00 0.00 147,262.50

039524AA1 Total

200,000.000 Local 3,214.07 0.00 0.00 178,500.00
Base 3,214.07 0.00 0.00 178,500.00

03966VAA5 ARCONIC CORP 6.125%   15 Feb 2028 22 Apr 2022 CAP GUARDIAN BROKER USD/DTC26 Apr 2022

700,000.000 1.000000 NJFJ Local 97.440000 8,455.90 0.00 0.00 682,080.00
Base 97.440000 8,455.90 0.00 0.00 682,080.00

045086AK1 ASHTON WOODS USA/FINANCE 6.625%   15 Jan 2028 06 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC08 Apr 2022

1,000,000.000 1.000000 NJFJ Local 100.500000 15,274.31 0.00 0.00 1,005,000.00
Base 100.500000 15,274.31 0.00 0.00 1,005,000.00

071734AH0 BAUSCH HEALTH COS INC 5%   30 Jan 2028 27 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC29 Apr 2022

25,000.000 1.000000 NJGP Local 75.000000 309.03 0.00 0.00 18,750.00
Base 75.000000 309.03 0.00 0.00 18,750.00
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28 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTCOPEN

25,000.000 1.000000 NJGP Local 74.750000 319.44 0.00 0.00 18,687.50
Base 74.750000 319.44 0.00 0.00 18,687.50

071734AH0 Total

50,000.000 Local 628.47 0.00 0.00 37,437.50
Base 628.47 0.00 0.00 37,437.50

092174AA9 BLACK KNIGHT INFOSERV LL 3.625%   01 Sep 2028 28 Apr 2022 JANE STREET EXECUTION SERVICES, LLC USD/DTCOPEN

35,000.000 1.000000 NJGR Local 93.199000 214.98 0.00 0.00 32,619.65
Base 93.199000 214.98 0.00 0.00 32,619.65

29 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC

60,000.000 1.000000 NJGR Local 93.000000 368.54 0.00 0.00 55,800.00
Base 93.000000 368.54 0.00 0.00 55,800.00

092174AA9 Total

95,000.000 Local 583.52 0.00 0.00 88,419.65
Base 583.52 0.00 0.00 88,419.65

097751BR1 BOMBARDIER INC 7.5%   01 Dec 2024 22 Apr 2022 MARKETAXESS CORPORATION USD/DTC26 Apr 2022

700,000.000 1.000000 NJFJ Local 101.362000 21,145.83 0.00 0.00 709,534.00
Base 101.362000 21,145.83 0.00 0.00 709,534.00

11135FBT7 BROADCOM INC 4.15%   15 Apr 2032 31 Mar 2022 RBC CAPITAL MARKETS, LLC USD/DTC

286,000.000 1.000000 NJGQ Local 99.781000 0.00 0.00 0.00 285,373.66
Base 99.781000 0.00 0.00 0.00 285,373.66

31 Mar 2022 RBC CAPITAL MARKETS, LLC USD/DTCCANCEL

-286,000.000 1.000000 NJGQ Local 99.781000 0.00 0.00 0.00 -285,373.66
Base 99.781000 0.00 0.00 0.00 -285,373.66

11135FBT7 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

12116LAC3 BURFORD CAPITAL GLBL FIN 6.875%   15 Apr 2030 06 Apr 2022 JEFFERIES LLC USD/DTC11 Apr 2022
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86,000.000 1.000000 NJGS Local 99.242000 0.00 0.00 0.00 85,348.12
Base 99.242000 0.00 0.00 0.00 85,348.12

1248EPBX0 CCO HLDGS LLC/CAP CORP 5%   01 Feb 2028 01 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC05 Apr 2022

100,000.000 1.000000 NJGR Local 99.125000 888.89 0.00 0.00 99,125.00
Base 99.125000 888.89 0.00 0.00 99,125.00

12511VAA6 CDI ESCROW ISSUER INC 5.75%   01 Apr 2030 31 Mar 2022 GOLDMAN SACHS + CO LLC USD/DTC

50,000.000 1.000000 NJFX Local 101.000000 0.00 0.00 0.00 50,500.00
Base 101.000000 0.00 0.00 0.00 50,500.00

31 Mar 2022 GOLDMAN SACHS + CO LLC USD/DTCCANCEL

-50,000.000 1.000000 NJFX Local 101.000000 0.00 0.00 0.00 -50,500.00
Base 101.000000 0.00 0.00 0.00 -50,500.00

06 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC13 Apr 2022

50,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 50,000.00
Base 100.000000 0.00 0.00 0.00 50,000.00

12511VAA6 Total

50,000.000 Local 0.00 0.00 0.00 50,000.00
Base 0.00 0.00 0.00 50,000.00

126307AZ0 CSC HOLDINGS LLC 6.5%   01 Feb 2029 20 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC22 Apr 2022

500,000.000 1.000000 NJGP Local 98.500000 7,312.50 0.00 0.00 492,500.00
Base 98.500000 7,312.50 0.00 0.00 492,500.00

126307BA4 CSC HOLDINGS LLC 5.75%   15 Jan 2030 31 Mar 2022 MIZUHO SECURITIES USA INC. USD/DTC

397,000.000 1.000000 NJGQ Local 89.250000 5,009.37 0.00 0.00 354,322.50
Base 89.250000 5,009.37 0.00 0.00 354,322.50

31 Mar 2022 MIZUHO SECURITIES USA INC. USD/DTCCANCEL

-397,000.000 1.000000 NJGQ Local 89.250000 -5,009.37 0.00 0.00 -354,322.50
Base 89.250000 -5,009.37 0.00 0.00 -354,322.50

01 Apr 2022 MIZUHO SECURITIES USA INC. USD/DTC05 Apr 2022

406,000.000 1.000000 NJGQ Local 88.625000 5,187.78 0.00 0.00 359,817.50
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Base 88.625000 5,187.78 0.00 0.00 359,817.50

126307BA4 Total

406,000.000 Local 5,187.78 0.00 0.00 359,817.50
Base 5,187.78 0.00 0.00 359,817.50

143658BL5 CARNIVAL CORP 7.625%   01 Mar 2026 04 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTC06 Apr 2022

125,000.000 1.000000 NJFX Local 100.500000 926.65 0.00 0.00 125,625.00
Base 100.500000 926.65 0.00 0.00 125,625.00

143658BR2 CARNIVAL CORP 6%   01 May 2029 31 Mar 2022 GOLDMAN SACHS + CO LLC USD/DTC

300,000.000 1.000000 NJFX Local 94.500000 7,600.00 0.00 0.00 283,500.00
Base 94.500000 7,600.00 0.00 0.00 283,500.00

31 Mar 2022 GOLDMAN SACHS + CO LLC USD/DTCCANCEL

-300,000.000 1.000000 NJFX Local 94.500000 -7,600.00 0.00 0.00 -283,500.00
Base 94.500000 -7,600.00 0.00 0.00 -283,500.00

143658BR2 CARNIVAL CORP 6%   01 May 2029 05 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC07 Apr 2022

350,000.000 1.000000 NJFJ Local 95.000000 9,041.67 0.00 0.00 332,500.00
Base 95.000000 9,041.67 0.00 0.00 332,500.00

05 Apr 2022 JEFFERIES + CO USD/DTC07 Apr 2022

500,000.000 1.000000 NJFJ Local 94.875000 12,916.67 0.00 0.00 474,375.00
Base 94.875000 12,916.67 0.00 0.00 474,375.00

143658BR2 Total

850,000.000 Local 21,958.34 0.00 0.00 806,875.00
Base 21,958.34 0.00 0.00 806,875.00

14575EAA3 CARS.COM INC 6.375%   01 Nov 2028 26 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC28 Apr 2022

500,000.000 1.000000 NJFJ Local 94.787000 15,671.87 0.00 0.00 473,935.00
Base 94.787000 15,671.87 0.00 0.00 473,935.00

146869AD4 CARVANA CO 5.875%   01 Oct 2028 25 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC27 Apr 2022

77,000.000 1.000000 NJGQ Local 82.000000 326.71 0.00 0.00 63,140.00
Base 82.000000 326.71 0.00 0.00 63,140.00
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25 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC27 Apr 2022

161,000.000 1.000000 NJGQ Local 81.875000 683.13 0.00 0.00 131,818.75
Base 81.875000 683.13 0.00 0.00 131,818.75

25 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC27 Apr 2022

62,000.000 1.000000 NJGQ Local 83.125000 263.07 0.00 0.00 51,537.50
Base 83.125000 263.07 0.00 0.00 51,537.50

26 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Apr 2022

142,000.000 1.000000 NJGQ Local 83.500000 625.69 0.00 0.00 118,570.00
Base 83.500000 625.69 0.00 0.00 118,570.00

146869AD4 Total

442,000.000 Local 1,898.60 0.00 0.00 365,066.25
Base 1,898.60 0.00 0.00 365,066.25

146869AF9 CARVANA CO 5.5%   15 Apr 2027 25 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC27 Apr 2022

79,000.000 1.000000 NJGQ Local 82.750000 144.83 0.00 0.00 65,372.50
Base 82.750000 144.83 0.00 0.00 65,372.50

26 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC28 Apr 2022

64,000.000 1.000000 NJGQ Local 84.500000 127.11 0.00 0.00 54,080.00
Base 84.500000 127.11 0.00 0.00 54,080.00

146869AF9 Total

143,000.000 Local 271.94 0.00 0.00 119,452.50
Base 271.94 0.00 0.00 119,452.50

146869AJ1 CARVANA CO 10.25%   01 May 2030 27 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTCOPEN

250,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

28 Apr 2022 MARKETAXESS CORPORATION USD/DTCOPEN

500,000.000 1.000000 NJFJ Local 98.490000 0.00 0.00 0.00 492,450.00
Base 98.490000 0.00 0.00 0.00 492,450.00
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146869AJ1 Total

750,000.000 Local 0.00 0.00 0.00 742,450.00
Base 0.00 0.00 0.00 742,450.00

15135BAR2 CENTENE CORP 4.25%   15 Dec 2027 13 Apr 2022 JEFFERIES LLC USD/DTC18 Apr 2022

25,000.000 1.000000 NJFX Local 98.375000 363.02 0.00 0.00 24,593.75
Base 98.375000 363.02 0.00 0.00 24,593.75

15135BAT8 CENTENE CORP 4.625%   15 Dec 2029 12 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC14 Apr 2022

25,000.000 1.000000 NJFX Local 98.250000 382.20 0.00 0.00 24,562.50
Base 98.250000 382.20 0.00 0.00 24,562.50

15135BAW1 CENTENE CORP 3%   15 Oct 2030 12 Apr 2022 BNP PARIBAS SECURITIES CORP./FIXED USD/DTC14 Apr 2022

25,000.000 1.000000 NJFX Local 88.625000 372.92 0.00 0.00 22,156.25
Base 88.625000 372.92 0.00 0.00 22,156.25

12 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC14 Apr 2022

25,000.000 1.000000 NJFX Local 89.250000 372.92 0.00 0.00 22,312.50
Base 89.250000 372.92 0.00 0.00 22,312.50

15135BAW1 Total

50,000.000 Local 745.84 0.00 0.00 44,468.75
Base 745.84 0.00 0.00 44,468.75

18453HAC0 CLEAR CHANNEL OUTDOOR HO 7.75%   15 Apr 2028 06 Apr 2022 MARKETAXESS CORPORATION USD/DTC08 Apr 2022

1,000,000.000 1.000000 NJFJ Local 99.062000 37,243.06 0.00 0.00 990,620.00
Base 99.062000 37,243.06 0.00 0.00 990,620.00

191216DQ0 COCA COLA CO/THE 2.875%   05 May 2041 06 Apr 2022 MIZUHO SECURITIES USA/FIXED INCOME USD/DTC08 Apr 2022

10,000,000.000 1.000000 NJFH Local 90.314000 122,187.50 0.00 0.00 9,031,400.00
Base 90.314000 122,187.50 0.00 0.00 9,031,400.00

23311VAG2 DCP MIDSTREAM OPERATING 5.375%   15 Jul 2025 25 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTC27 Apr 2022

95,000.000 1.000000 NJGR Local 101.655000 1,446.77 0.00 0.00 96,572.25
Base 101.655000 1,446.77 0.00 0.00 96,572.25
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27 Apr 2022 MARKETAXESS CORPORATION USD/DTC29 Apr 2022

45,000.000 1.000000 NJGR Local 101.250000 698.76 0.00 0.00 45,562.50
Base 101.250000 698.76 0.00 0.00 45,562.50

23311VAG2 Total

140,000.000 Local 2,145.53 0.00 0.00 142,134.75
Base 2,145.53 0.00 0.00 142,134.75

235825AH9 DANA INC 4.25%   01 Sep 2030 05 Apr 2022 MARKETAXESS CORPORATION USD/DTC07 Apr 2022

700,000.000 1.000000 NJFJ Local 91.298000 2,975.00 0.00 0.00 639,086.00
Base 91.298000 2,975.00 0.00 0.00 639,086.00

23585WAA2 DANAOS CORP 8.5%   01 Mar 2028 05 Apr 2022 MARKETAXESS CORPORATION USD/DTC07 Apr 2022

600,000.000 1.000000 NJFJ Local 107.450000 5,100.00 0.00 0.00 644,700.00
Base 107.450000 5,100.00 0.00 0.00 644,700.00

251525AP6 DEUTSCHE BANK AG 4.5%   01 Apr 2025 25 Apr 2022 DEUTSCHE BANK SECURITIES, INC. USD/DTC27 Apr 2022

205,000.000 1.000000 NJGR Local 98.584000 666.25 0.00 0.00 202,097.20
Base 98.584000 666.25 0.00 0.00 202,097.20

27 Apr 2022 DEUTSCHE BANK SECURITIES, INC. USD/DTC29 Apr 2022

335,000.000 1.000000 NJGR Local 98.634000 1,172.50 0.00 0.00 330,423.90
Base 98.634000 1,172.50 0.00 0.00 330,423.90

251525AP6 Total

540,000.000 Local 1,838.75 0.00 0.00 532,521.10
Base 1,838.75 0.00 0.00 532,521.10

25381YAB7 DIGICEL GROUP HOLDINGS 8%   01 Apr 2025 01 Apr 2022 3 AUTREPAT-INT RE USD/DTC04 Apr 2022

2,702.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 2,702.00
Base 100.000000 0.00 0.00 0.00 2,702.00

25381YAC5 DIGICEL GROUP HOLDINGS 7%   31 Dec 2099 01 Apr 2022 4 AUTREPAT-INT RE USD/DTC05 Apr 2022

1,057.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 1,057.00
Base 100.000000 0.00 0.00 0.00 1,057.00
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25381YAD3 DIGICEL GROUP HOLDINGS 10%   01 Apr 2024 01 Apr 2022 3 AUTREPAT-INT RE USD/DTC04 Apr 2022

4,747.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 4,747.00
Base 100.000000 0.00 0.00 0.00 4,747.00

26885BAA8 EQM MIDSTREAM PARTNERS L 4%   01 Aug 2024 22 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC26 Apr 2022

110,000.000 1.000000 NJGR Local 97.375000 1,038.89 0.00 0.00 107,112.50
Base 97.375000 1,038.89 0.00 0.00 107,112.50

25 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC27 Apr 2022

305,000.000 1.000000 NJGR Local 97.000000 2,914.44 0.00 0.00 295,850.00
Base 97.000000 2,914.44 0.00 0.00 295,850.00

25 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTC27 Apr 2022

85,000.000 1.000000 NJGR Local 97.405000 812.22 0.00 0.00 82,794.25
Base 97.405000 812.22 0.00 0.00 82,794.25

26885BAA8 Total

500,000.000 Local 4,765.55 0.00 0.00 485,756.75
Base 4,765.55 0.00 0.00 485,756.75

27034RAA1 EARTHSTONE ENERGY HOL 8%   15 Apr 2027 07 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC12 Apr 2022

285,000.000 1.000000 NJGR Local 101.750000 0.00 0.00 0.00 289,987.50
Base 101.750000 0.00 0.00 0.00 289,987.50

07 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC12 Apr 2022

415,000.000 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 415,000.00
Base 100.000000 0.00 0.00 0.00 415,000.00

07 Apr 2022 ROBERT W. BAIRD CO.INCORPORATED USD/DTC12 Apr 2022

70,000.000 1.000000 NJGR Local 101.750000 0.00 0.00 0.00 71,225.00
Base 101.750000 0.00 0.00 0.00 71,225.00

27034RAA1 EARTHSTONE ENERGY HOL 8%   15 Apr 2027 07 Apr 2022 RBC CAPITAL MARKETS LLC USD/DTC12 Apr 2022

342,000.000 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 342,000.00
Base 100.000000 0.00 0.00 0.00 342,000.00

27034RAA1 EARTHSTONE ENERGY HOL 8%   15 Apr 2027 07 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC12 Apr 2022
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100,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 100,000.00
Base 100.000000 0.00 0.00 0.00 100,000.00

27034RAA1 EARTHSTONE ENERGY HOL 8%   15 Apr 2027 08 Apr 2022 RBC CAPITAL MARKETS LLC USD/DTC12 Apr 2022

171,000.000 1.000000 NJGS Local 100.750000 0.00 0.00 0.00 172,282.50
Base 100.750000 0.00 0.00 0.00 172,282.50

27034RAA1 EARTHSTONE ENERGY HOL 8%   15 Apr 2027 08 Apr 2022 STATE STREET GLOBAL MARKETS, LLC USD/DTC12 Apr 2022

20,000.000 1.000000 NJGR Local 101.022000 0.00 0.00 0.00 20,204.40
Base 101.022000 0.00 0.00 0.00 20,204.40

08 Apr 2022 STATE STREET GLOBAL MARKETS, LLC USD/DTC12 Apr 2022

110,000.000 1.000000 NJGR Local 101.050000 0.00 0.00 0.00 111,155.00
Base 101.050000 0.00 0.00 0.00 111,155.00

08 Apr 2022 STATE STREET GLOBAL MARKETS, LLC USD/DTC12 Apr 2022

20,000.000 1.000000 NJGR Local 101.043000 0.00 0.00 0.00 20,208.60
Base 101.043000 0.00 0.00 0.00 20,208.60

27034RAA1 EARTHSTONE ENERGY HOL 8%   15 Apr 2027 11 Apr 2022 J P MORGAN SECURITIES INC USD/DTC13 Apr 2022

190,000.000 1.000000 NJGS Local 100.500000 42.22 0.00 0.00 190,950.00
Base 100.500000 42.22 0.00 0.00 190,950.00

27034RAA1 Total

1,723,000.000 Local 42.22 0.00 0.00 1,733,013.00
Base 42.22 0.00 0.00 1,733,013.00

29082KAA3 EMBECTA CORP 5%   15 Feb 2030 25 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC27 Apr 2022

175,000.000 1.000000 NJGP Local 90.625000 1,871.53 0.00 0.00 158,593.75
Base 90.625000 1,871.53 0.00 0.00 158,593.75

29362UAC8 ENTEGRIS INC 4.375%   15 Apr 2028 28 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTCOPEN

320,000.000 1.000000 NJGR Local 93.750000 661.11 0.00 0.00 300,000.00
Base 93.750000 661.11 0.00 0.00 300,000.00

29365BAA1 ENTEGRIS ESCROW CORP 4.75%   15 Apr 2029 05 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC14 Apr 2022

3,000,000.000 1.000000 NJFJ Local 99.523000 0.00 0.00 0.00 2,985,690.00
Base 99.523000 0.00 0.00 0.00 2,985,690.00
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29365BAA1 ENTEGRIS ESCROW CORP 4.75%   15 Apr 2029 05 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC14 Apr 2022

575,000.000 1.000000 NJGR Local 99.523000 0.00 0.00 0.00 572,257.25
Base 99.523000 0.00 0.00 0.00 572,257.25

29365BAA1 Total

3,575,000.000 Local 0.00 0.00 0.00 3,557,947.25
Base 0.00 0.00 0.00 3,557,947.25

30251GBC0 FMG RESOURCES AUG 2006 4.375%   01 Apr 2031 14 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC19 Apr 2022

150,000.000 1.000000 NJFX Local 90.625000 328.13 0.00 0.00 135,937.50
Base 90.625000 328.13 0.00 0.00 135,937.50

30251GBD8 FMG RESOURCES AUG 2006 5.875%   15 Apr 2030 06 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC11 Apr 2022

1,425,000.000 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 1,425,000.00
Base 100.000000 0.00 0.00 0.00 1,425,000.00

30251GBD8 FMG RESOURCES AUG 2006 5.875%   15 Apr 2030 06 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC11 Apr 2022

75,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 75,000.00
Base 100.000000 0.00 0.00 0.00 75,000.00

14 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC19 Apr 2022

100,000.000 1.000000 NJFX Local 99.625000 130.56 0.00 0.00 99,625.00
Base 99.625000 130.56 0.00 0.00 99,625.00

30251GBD8 Total

1,600,000.000 Local 130.56 0.00 0.00 1,599,625.00
Base 130.56 0.00 0.00 1,599,625.00

30251GBE6 FMG RESOURCES AUG 2006 6.125%   15 Apr 2032 06 Apr 2022 BTIG LLC USD/DTC11 Apr 2022

18,000.000 1.000000 NJGQ Local 101.000000 0.00 0.00 0.00 18,180.00
Base 101.000000 0.00 0.00 0.00 18,180.00

06 Apr 2022 BTIG LLC USD/DTC11 Apr 2022

19,000.000 1.000000 NJGQ Local 101.125000 0.00 0.00 0.00 19,213.75
Base 101.125000 0.00 0.00 0.00 19,213.75

06 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC11 Apr 2022
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635,000.000 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 635,000.00
Base 100.000000 0.00 0.00 0.00 635,000.00

30251GBE6 FMG RESOURCES AUG 2006 6.125%   15 Apr 2032 06 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC11 Apr 2022

75,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 75,000.00
Base 100.000000 0.00 0.00 0.00 75,000.00

30251GBE6 FMG RESOURCES AUG 2006 6.125%   15 Apr 2032 06 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC11 Apr 2022

225,000.000 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 225,000.00
Base 100.000000 0.00 0.00 0.00 225,000.00

30251GBE6 FMG RESOURCES AUG 2006 6.125%   15 Apr 2032 06 Apr 2022 STATE STREET GLOBAL MARKETS, LLC USD/DTC11 Apr 2022

23,000.000 1.000000 NJGQ Local 101.248300 0.00 0.00 0.00 23,287.11
Base 101.248300 0.00 0.00 0.00 23,287.11

07 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC11 Apr 2022

44,000.000 1.000000 NJGQ Local 101.625000 0.00 0.00 0.00 44,715.00
Base 101.625000 0.00 0.00 0.00 44,715.00

07 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC11 Apr 2022

100,000.000 1.000000 NJGQ Local 101.625000 0.00 0.00 0.00 101,625.00
Base 101.625000 0.00 0.00 0.00 101,625.00

30251GBE6 FMG RESOURCES AUG 2006 6.125%   15 Apr 2032 07 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC11 Apr 2022

25,000.000 1.000000 NJFX Local 100.625000 0.00 0.00 0.00 25,156.25
Base 100.625000 0.00 0.00 0.00 25,156.25

30251GBE6 Total

1,164,000.000 Local 0.00 0.00 0.00 1,167,177.11
Base 0.00 0.00 0.00 1,167,177.11

345397C27 FORD MOTOR CREDIT CO LLC 4.95%   28 May 2027 06 Apr 2022 MARKETAXESS CORPORATION USD/DTC08 Apr 2022

700,000.000 1.000000 NJFJ Local 100.292000 962.50 0.00 0.00 702,044.00
Base 100.292000 962.50 0.00 0.00 702,044.00

22 Apr 2022 MARKETAXESS CORPORATION USD/DTC26 Apr 2022

775,000.000 1.000000 NJFJ Local 98.048000 2,983.75 0.00 0.00 759,872.00
Base 98.048000 2,983.75 0.00 0.00 759,872.00
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345397C27 Total

1,475,000.000 Local 3,946.25 0.00 0.00 1,461,916.00
Base 3,946.25 0.00 0.00 1,461,916.00

345397XL2 FORD MOTOR CREDIT CO LLC 4.134%   04 Aug 2025 27 Apr 2022 BARCLAYS CAPITAL INC USD/DTC29 Apr 2022

200,000.000 1.000000 NJGR Local 97.150000 1,952.17 0.00 0.00 194,300.00
Base 97.150000 1,952.17 0.00 0.00 194,300.00

346232AE1 FORESTAR GROUP INC 5%   01 Mar 2028 27 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC29 Apr 2022

275,000.000 1.000000 NJGP Local 90.500000 2,215.28 0.00 0.00 248,875.00
Base 90.500000 2,215.28 0.00 0.00 248,875.00

35906ABG2 FRONTIER COMMUNICATIONS 6.75%   01 May 2029 26 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC28 Apr 2022

500,000.000 1.000000 NJFJ Local 92.316000 16,593.75 0.00 0.00 461,580.00
Base 92.316000 16,593.75 0.00 0.00 461,580.00

37960XAB3 GLOBAL INFRASTRUCTURE SO 7.5%   15 Apr 2032 05 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC07 Apr 2022

3,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

38016LAC9 GO DADDY OPCO/FINCO 3.5%   01 Mar 2029 06 Apr 2022 MARKETAXESS CORPORATION USD/DTC08 Apr 2022

20,000.000 1.000000 NJGR Local 91.200000 71.94 0.00 0.00 18,240.00
Base 91.200000 71.94 0.00 0.00 18,240.00

08 Apr 2022 MARKETAXESS CORPORATION USD/DTC12 Apr 2022

25,000.000 1.000000 NJGR Local 89.760000 99.65 0.00 0.00 22,440.00
Base 89.760000 99.65 0.00 0.00 22,440.00

11 Apr 2022 LIQUIDNET INC USD/DTC

5,000.000 1.000000 NJGR Local 89.176300 20.42 0.00 0.00 4,458.82
Base 89.176300 20.42 0.00 0.00 4,458.82

11 Apr 2022 LIQUIDNET INC USD/DTCCANCEL

-5,000.000 1.000000 NJGR Local 89.176300 -20.42 0.00 0.00 -4,458.82
Base 89.176300 -20.42 0.00 0.00 -4,458.82

11 Apr 2022 MARKETAXESS CORPORATION USD/DTC13 Apr 2022
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20,000.000 1.000000 NJGR Local 89.750000 81.67 0.00 0.00 17,950.00
Base 89.750000 81.67 0.00 0.00 17,950.00

11 Apr 2022 MARKETAXESS CORPORATION USD/DTC13 Apr 2022

40,000.000 1.000000 NJGR Local 89.000000 163.33 0.00 0.00 35,600.00
Base 89.000000 163.33 0.00 0.00 35,600.00

11 Apr 2022 LIQUIDNET INC USD/DTC13 Apr 2022

5,000.000 1.000000 NJGR Local 89.174300 20.42 0.00 0.00 4,458.72
Base 89.174300 20.42 0.00 0.00 4,458.72

18 Apr 2022 MARKETAXESS CORPORATION USD/DTC20 Apr 2022

35,000.000 1.000000 NJGR Local 89.600000 166.74 0.00 0.00 31,360.00
Base 89.600000 166.74 0.00 0.00 31,360.00

20 Apr 2022 MARKETAXESS CORPORATION USD/DTC22 Apr 2022

25,000.000 1.000000 NJGR Local 90.000000 123.96 0.00 0.00 22,500.00
Base 90.000000 123.96 0.00 0.00 22,500.00

28 Apr 2022 JEFFERIES LLC USD/DTCOPEN

35,000.000 1.000000 NJGR Local 89.375000 207.57 0.00 0.00 31,281.25
Base 89.375000 207.57 0.00 0.00 31,281.25

28 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTCOPEN

100,000.000 1.000000 NJGR Local 89.750000 593.06 0.00 0.00 89,750.00
Base 89.750000 593.06 0.00 0.00 89,750.00

38016LAC9 Total

305,000.000 Local 1,528.34 0.00 0.00 273,579.97
Base 1,528.34 0.00 0.00 273,579.97

382550BN0 GOODYEAR TIRE + RUBBER 5%   15 Jul 2029 27 Apr 2022 EXCHANGE OFFER (NON CASH) USD/DTC28 Apr 2022

250,000.000 1.000000 NJFX Local 101.983044 3,576.39 0.00 0.00 254,957.61
Base 101.983044 3,576.39 0.00 0.00 254,957.61

382550BN0 GOODYEAR TIRE + RUBBER 5%   15 Jul 2029 27 Apr 2022 EXCHANGE OFFER (NON CASH) USD/DTC28 Apr 2022

231,000.000 1.000000 NJGQ Local 100.000000 3,304.58 0.00 0.00 231,000.00
Base 100.000000 3,304.58 0.00 0.00 231,000.00
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382550BN0 Total

481,000.000 Local 6,880.97 0.00 0.00 485,957.61
Base 6,880.97 0.00 0.00 485,957.61

382550BR1 GOODYEAR TIRE + RUBBER 5.25%   15 Jul 2031 27 Apr 2022 EXCHANGE OFFER (NON CASH) USD/DTC28 Apr 2022

175,000.000 1.000000 NJFX Local 100.199462 2,628.65 0.00 0.00 175,349.06
Base 100.199462 2,628.65 0.00 0.00 175,349.06

382550BR1 GOODYEAR TIRE + RUBBER 5.25%   15 Jul 2031 27 Apr 2022 EXCHANGE OFFER (NON CASH) USD/DTC28 Apr 2022

211,000.000 1.000000 NJGQ Local 100.000000 3,169.40 0.00 0.00 211,000.00
Base 100.000000 3,169.40 0.00 0.00 211,000.00

382550BR1 Total

386,000.000 Local 5,798.05 0.00 0.00 386,349.06
Base 5,798.05 0.00 0.00 386,349.06

40010PAA6 GRUBHUB HOLDINGS INC 5.5%   01 Jul 2027 01 Apr 2022 MARKETAXESS CORPORATION USD/DTC05 Apr 2022

900,000.000 1.000000 NJFJ Local 86.734000 12,925.00 0.00 0.00 780,606.00
Base 86.734000 12,925.00 0.00 0.00 780,606.00

404119BR9 HCA INC 5.375%   01 Feb 2025 11 Apr 2022 UBS SECURITIES LLC USD/DTC13 Apr 2022

100,000.000 1.000000 NJFX Local 102.961000 1,075.00 0.00 0.00 102,961.00
Base 102.961000 1,075.00 0.00 0.00 102,961.00

404119BR9 HCA INC 5.375%   01 Feb 2025 26 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC28 Apr 2022

300,000.000 1.000000 NJGR Local 103.250000 3,896.87 0.00 0.00 309,750.00
Base 103.250000 3,896.87 0.00 0.00 309,750.00

404119BR9 Total

400,000.000 Local 4,971.87 0.00 0.00 412,711.00
Base 4,971.87 0.00 0.00 412,711.00

404121AH8 HCA INC 5.375%   01 Sep 2026 11 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC13 Apr 2022

400,000.000 1.000000 NJFX Local 103.250000 2,508.33 0.00 0.00 413,000.00
Base 103.250000 2,508.33 0.00 0.00 413,000.00

428102AF4 HESS MIDSTREAM OPERATION 5.5%   15 Oct 2030 05 Apr 2022 J P MORGAN SECURITIES INC USD/DTC08 Apr 2022
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170,000.000 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 170,000.00
Base 100.000000 0.00 0.00 0.00 170,000.00

428102AF4 HESS MIDSTREAM OPERATION 5.5%   15 Oct 2030 05 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC08 Apr 2022

75,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 75,000.00
Base 100.000000 0.00 0.00 0.00 75,000.00

428102AF4 HESS MIDSTREAM OPERATION 5.5%   15 Oct 2030 05 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC08 Apr 2022

250,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

428102AF4 HESS MIDSTREAM OPERATION 5.5%   15 Oct 2030 12 Apr 2022 MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC14 Apr 2022

25,000.000 1.000000 NJFX Local 100.250000 22.92 0.00 0.00 25,062.50
Base 100.250000 22.92 0.00 0.00 25,062.50

12 Apr 2022 CREDIT AGRICOLE SECURITIES (USA) IN USD/DTC14 Apr 2022

25,000.000 1.000000 NJFX Local 100.250000 22.92 0.00 0.00 25,062.50
Base 100.250000 22.92 0.00 0.00 25,062.50

12 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC14 Apr 2022

25,000.000 1.000000 NJFX Local 100.125000 22.92 0.00 0.00 25,031.25
Base 100.125000 22.92 0.00 0.00 25,031.25

428102AF4 Total

570,000.000 Local 68.76 0.00 0.00 570,156.25
Base 68.76 0.00 0.00 570,156.25

431318AV6 HILCORP ENERGY I/HILCORP 6%   01 Feb 2031 05 Apr 2022 J P MORGAN SECURITIES INC USD/DTC07 Apr 2022

80,000.000 1.000000 NJGS Local 100.500000 880.00 0.00 0.00 80,400.00
Base 100.500000 880.00 0.00 0.00 80,400.00

431318AY0 HILCORP ENERGY I/HILCORP 6%   15 Apr 2030 05 Apr 2022 J P MORGAN SECURITIES INC USD/DTC08 Apr 2022

125,000.000 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 125,000.00
Base 100.000000 0.00 0.00 0.00 125,000.00

431318AY0 HILCORP ENERGY I/HILCORP 6%   15 Apr 2030 05 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC08 Apr 2022

125,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 125,000.00
Base 100.000000 0.00 0.00 0.00 125,000.00
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431318AY0 HILCORP ENERGY I/HILCORP 6%   15 Apr 2030 05 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC08 Apr 2022

250,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

431318AY0 HILCORP ENERGY I/HILCORP 6%   15 Apr 2030 05 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC08 Apr 2022

225,000.000 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 225,000.00
Base 100.000000 0.00 0.00 0.00 225,000.00

431318AY0 Total

725,000.000 Local 0.00 0.00 0.00 725,000.00
Base 0.00 0.00 0.00 725,000.00

431318AZ7 HILCORP ENERGY I/HILCORP 6.25%   15 Apr 2032 05 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC08 Apr 2022

125,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 125,000.00
Base 100.000000 0.00 0.00 0.00 125,000.00

431318AZ7 HILCORP ENERGY I/HILCORP 6.25%   15 Apr 2032 05 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC08 Apr 2022

275,000.000 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 275,000.00
Base 100.000000 0.00 0.00 0.00 275,000.00

431318AZ7 Total

400,000.000 Local 0.00 0.00 0.00 400,000.00
Base 0.00 0.00 0.00 400,000.00

432833AF8 HILTON DOMESTIC OPERATIN 4.875%   15 Jan 2030 19 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC21 Apr 2022

25,000.000 1.000000 NJFX Local 97.875000 325.00 0.00 0.00 24,468.75
Base 97.875000 325.00 0.00 0.00 24,468.75

19 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC21 Apr 2022

25,000.000 1.000000 NJFX Local 97.750000 325.00 0.00 0.00 24,437.50
Base 97.750000 325.00 0.00 0.00 24,437.50

19 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC21 Apr 2022

25,000.000 1.000000 NJFX Local 97.750000 325.00 0.00 0.00 24,437.50
Base 97.750000 325.00 0.00 0.00 24,437.50
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432833AF8 Total

75,000.000 Local 975.00 0.00 0.00 73,343.75
Base 975.00 0.00 0.00 73,343.75

432833AL5 HILTON DOMESTIC OPERATIN 4%   01 May 2031 20 Apr 2022 BOFA SECURITIES, INC. USD/DTC22 Apr 2022

50,000.000 1.000000 NJFX Local 91.750000 950.00 0.00 0.00 45,875.00
Base 91.750000 950.00 0.00 0.00 45,875.00

435765AJ1 HOLLY NRG PRTNR/FIN CORP 6.375%   15 Apr 2027 06 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTC08 Apr 2022

100,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 100,000.00
Base 100.000000 0.00 0.00 0.00 100,000.00

435765AJ1 HOLLY NRG PRTNR/FIN CORP 6.375%   15 Apr 2027 06 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTC08 Apr 2022

500,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 500,000.00
Base 100.000000 0.00 0.00 0.00 500,000.00

435765AJ1 Total

600,000.000 Local 0.00 0.00 0.00 600,000.00
Base 0.00 0.00 0.00 600,000.00

449691AA2 ILIAD HOLDING SAS 6.5%   15 Oct 2026 19 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC21 Apr 2022

200,000.000 1.000000 NJGP Local 98.250000 216.67 0.00 0.00 196,500.00
Base 98.250000 216.67 0.00 0.00 196,500.00

449691AC8 ILIAD HOLDING SAS 7%   15 Oct 2028 07 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC11 Apr 2022

750,000.000 1.000000 NJFJ Local 98.980000 23,916.67 0.00 0.00 742,350.00
Base 98.980000 23,916.67 0.00 0.00 742,350.00

46647PCZ7 JPMORGAN CHASE + CO 1%   26 Apr 2026 19 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC26 Apr 2022

50,000,000.000 1.000000 NJFH Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

19 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC26 Apr 2022

15,000,000.000 1.000000 NJFH Local 100.000000 0.00 0.00 0.00 15,000,000.00
Base 100.000000 0.00 0.00 0.00 15,000,000.00
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46647PCZ7 Total

65,000,000.000 Local 0.00 0.00 0.00 65,000,000.00
Base 0.00 0.00 0.00 65,000,000.00

501797AM6 BATH + BODY WORKS INC 6.75%   01 Jul 2036 01 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC05 Apr 2022

1,000,000.000 1.000000 NJFJ Local 101.500000 17,625.00 0.00 0.00 1,015,000.00
Base 101.500000 17,625.00 0.00 0.00 1,015,000.00

513075BR1 LAMAR MEDIA CORP 3.75%   15 Feb 2028 11 Apr 2022 MARKETAXESS CORPORATION USD/DTC13 Apr 2022

10,000.000 1.000000 NJGR Local 93.120000 91.67 0.00 0.00 9,312.00
Base 93.120000 91.67 0.00 0.00 9,312.00

22 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC26 Apr 2022

15,000.000 1.000000 NJGR Local 92.803000 157.81 0.00 0.00 13,920.45
Base 92.803000 157.81 0.00 0.00 13,920.45

25 Apr 2022 MARKETAXESS CORPORATION USD/DTC27 Apr 2022

5,000.000 1.000000 NJGR Local 91.750000 53.13 0.00 0.00 4,587.50
Base 91.750000 53.13 0.00 0.00 4,587.50

27 Apr 2022 BARCLAYS CAPITAL INC USD/DTC29 Apr 2022

85,000.000 1.000000 NJGR Local 93.000000 920.83 0.00 0.00 79,050.00
Base 93.000000 920.83 0.00 0.00 79,050.00

513075BR1 Total

115,000.000 Local 1,223.44 0.00 0.00 106,869.95
Base 1,223.44 0.00 0.00 106,869.95

513272AE4 LAMB WESTON HLD 4.375%   31 Jan 2032 20 Apr 2022 J P MORGAN SECURITIES INC USD/DTC22 Apr 2022

100,000.000 1.000000 NJGS Local 92.500000 2,005.21 0.00 0.00 92,500.00
Base 92.500000 2,005.21 0.00 0.00 92,500.00

552953CH2 MGM RESORTS INTL 4.75%   15 Oct 2028 01 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC05 Apr 2022

1,000,000.000 1.000000 NJFJ Local 96.250000 22,430.56 0.00 0.00 962,500.00
Base 96.250000 22,430.56 0.00 0.00 962,500.00

55903VAN3 MAGALLANES INC 5.05%   15 Mar 2042 21 Apr 2022 MARKETAXESS CORPORATION USD/DTC25 Apr 2022
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500,000.000 1.000000 NJFJ Local 94.041000 2,805.56 0.00 0.00 470,205.00
Base 94.041000 2,805.56 0.00 0.00 470,205.00

58547DAD1 MELCO RESORTS FINANCE 5.375%   04 Dec 2029 11 Apr 2022 6 CITIGROUP GLOBAL MARKETS LIMITED USD/DTCOPEN

981,000.000 1.000000 NJGQ Local 83.800000 18,894.47 0.00 0.00 822,078.00
Base 83.800000 18,894.47 0.00 0.00 822,078.00

603051AC7 MINERAL RESOURCES LTD 8%   01 Nov 2027 27 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTCOPEN

500,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 500,000.00
Base 100.000000 0.00 0.00 0.00 500,000.00

603051AC7 MINERAL RESOURCES LTD 8%   01 Nov 2027 27 Apr 2022 J P MORGAN SECURITIES INC USD/DTCOPEN

44,000.000 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 44,000.00
Base 100.000000 0.00 0.00 0.00 44,000.00

603051AC7 MINERAL RESOURCES LTD 8%   01 Nov 2027 27 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTCOPEN

25,000.000 1.000000 NJFX Local 100.375000 0.00 0.00 0.00 25,093.75
Base 100.375000 0.00 0.00 0.00 25,093.75

27 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTCOPEN

100,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 100,000.00
Base 100.000000 0.00 0.00 0.00 100,000.00

603051AC7 Total

669,000.000 Local 0.00 0.00 0.00 669,093.75
Base 0.00 0.00 0.00 669,093.75

603051AD5 MINERAL RESOURCES LTD 8.5%   01 May 2030 27 Apr 2022 J P MORGAN SECURITIES INC USD/DTCOPEN

88,000.000 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 88,000.00
Base 100.000000 0.00 0.00 0.00 88,000.00

603051AD5 MINERAL RESOURCES LTD 8.5%   01 May 2030 27 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTCOPEN

100,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 100,000.00
Base 100.000000 0.00 0.00 0.00 100,000.00

603051AD5 Total

188,000.000 Local 0.00 0.00 0.00 188,000.00
Base 0.00 0.00 0.00 188,000.00
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62482BAB8 MOZART DEBT MERGER SUB 5.25%   01 Oct 2029 13 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC18 Apr 2022

1,000,000.000 1.000000 NJFJ Local 88.750000 2,479.17 0.00 0.00 887,500.00
Base 88.750000 2,479.17 0.00 0.00 887,500.00

62886EAV0 NCR CORP 6.125%   01 Sep 2029 20 Apr 2022 WELLS FARGO SECURITIES, LLC USD/DTC22 Apr 2022

25,000.000 1.000000 NJGS Local 98.500000 216.93 0.00 0.00 24,625.00
Base 98.500000 216.93 0.00 0.00 24,625.00

20 Apr 2022 MARKETAXESS CORPORATION USD/DTC22 Apr 2022

30,000.000 1.000000 NJGS Local 98.500000 260.31 0.00 0.00 29,550.00
Base 98.500000 260.31 0.00 0.00 29,550.00

62886EAV0 Total

55,000.000 Local 477.24 0.00 0.00 54,175.00
Base 477.24 0.00 0.00 54,175.00

651229AX4 NEWELL BRANDS INC 5.625%   01 Apr 2036 01 Apr 2022 US BANCORP INVESTMENTS INC USD/DTC05 Apr 2022

1,000,000.000 1.000000 NJFJ Local 103.750000 625.00 0.00 0.00 1,037,500.00
Base 103.750000 625.00 0.00 0.00 1,037,500.00

65409QBD3 NIELSEN FINANCE LLC/CO 5.625%   01 Oct 2028 25 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC27 Apr 2022

125,000.000 1.000000 NJGR Local 98.000000 507.81 0.00 0.00 122,500.00
Base 98.000000 507.81 0.00 0.00 122,500.00

25 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC27 Apr 2022

35,000.000 1.000000 NJGR Local 98.000000 142.19 0.00 0.00 34,300.00
Base 98.000000 142.19 0.00 0.00 34,300.00

25 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC27 Apr 2022

113,000.000 1.000000 NJGR Local 98.000000 459.06 0.00 0.00 110,740.00
Base 98.000000 459.06 0.00 0.00 110,740.00

25 Apr 2022 MARKETAXESS CORPORATION USD/DTC27 Apr 2022

10,000.000 1.000000 NJGR Local 97.250000 40.63 0.00 0.00 9,725.00
Base 97.250000 40.63 0.00 0.00 9,725.00

25 Apr 2022 MARKETAXESS CORPORATION USD/DTC27 Apr 2022
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35,000.000 1.000000 NJGR Local 97.978000 142.19 0.00 0.00 34,292.30
Base 97.978000 142.19 0.00 0.00 34,292.30

25 Apr 2022 LIQUIDNET INC USD/DTC27 Apr 2022

75,000.000 1.000000 NJGR Local 98.000000 304.69 0.00 0.00 73,500.00
Base 98.000000 304.69 0.00 0.00 73,500.00

65409QBD3 Total

393,000.000 Local 1,596.57 0.00 0.00 385,057.30
Base 1,596.57 0.00 0.00 385,057.30

687785AB1 OSCAR ACQUISITIONCO LLC 9.5%   15 Apr 2030 14 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC29 Apr 2022

125,000.000 1.000000 NJFX Local 92.190000 0.00 0.00 0.00 115,237.50
Base 92.190000 0.00 0.00 0.00 115,237.50

69353RFJ2 PNC BANK NA 3.25%   22 Jan 2028 08 Apr 2022 DAIWA CAPITAL MARKETS AMERICA, INC USD/DTC12 Apr 2022

5,000,000.000 1.000000 NJFH Local 98.586000 36,111.11 0.00 0.00 4,929,300.00
Base 98.586000 36,111.11 0.00 0.00 4,929,300.00

71677KAA6 PETSMART INC/PETSMART FI 4.75%   15 Feb 2028 07 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC11 Apr 2022

475,000.000 1.000000 NJGR Local 96.125000 3,509.72 0.00 0.00 456,593.75
Base 96.125000 3,509.72 0.00 0.00 456,593.75

750236AU5 RADIAN GROUP INC 4.5%   01 Oct 2024 04 Apr 2022 SUMRIDGE PARTNERS LLC USD/DTC06 Apr 2022

385,000.000 1.000000 NJGR Local 100.625000 240.63 0.00 0.00 387,406.25
Base 100.625000 240.63 0.00 0.00 387,406.25

05 Apr 2022 JEFFERIES LLC USD/DTC07 Apr 2022

110,000.000 1.000000 NJGR Local 100.978000 82.50 0.00 0.00 111,075.80
Base 100.978000 82.50 0.00 0.00 111,075.80

750236AU5 Total

495,000.000 Local 323.13 0.00 0.00 498,482.05
Base 323.13 0.00 0.00 498,482.05

75281AAS8 RANGE RESOURCES CORP 4.875%   15 May 2025 04 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTC06 Apr 2022

144,000.000 1.000000 NJGR Local 101.250000 2,749.50 0.00 0.00 145,800.00
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Base 101.250000 2,749.50 0.00 0.00 145,800.00

21 Apr 2022 MARKETAXESS CORPORATION USD/DTC25 Apr 2022

5,000.000 1.000000 NJGR Local 100.000000 108.33 0.00 0.00 5,000.00
Base 100.000000 108.33 0.00 0.00 5,000.00

27 Apr 2022 LIQUIDNET INC USD/DTC29 Apr 2022

10,000.000 1.000000 NJGR Local 99.625000 222.08 0.00 0.00 9,962.50
Base 99.625000 222.08 0.00 0.00 9,962.50

75281AAS8 Total

159,000.000 Local 3,079.91 0.00 0.00 160,762.50
Base 3,079.91 0.00 0.00 160,762.50

75606DAL5 REALOGY GROUP/CO ISSUER 5.75%   15 Jan 2029 01 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC05 Apr 2022

750,000.000 1.000000 NJFJ Local 94.214000 9,583.33 0.00 0.00 706,605.00
Base 94.214000 9,583.33 0.00 0.00 706,605.00

771196BY7 ROCHE HOLDINGS INC 2.607%   13 Dec 2051 07 Apr 2022 TRUIST SECURITIES, INC. USD/DTC11 Apr 2022

15,000,000.000 1.000000 NJFH Local 83.400000 128,177.50 0.00 0.00 12,510,000.00
Base 83.400000 128,177.50 0.00 0.00 12,510,000.00

19 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC21 Apr 2022

8,000,000.000 1.000000 NJFH Local 76.023000 74,154.67 0.00 0.00 6,081,840.00
Base 76.023000 74,154.67 0.00 0.00 6,081,840.00

771196BY7 Total

23,000,000.000 Local 202,332.17 0.00 0.00 18,591,840.00
Base 202,332.17 0.00 0.00 18,591,840.00

81211KBA7 SEALED AIR CORP 5%   15 Apr 2029 05 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC19 Apr 2022

25,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 25,000.00
Base 100.000000 0.00 0.00 0.00 25,000.00

81211KBA7 SEALED AIR CORP 5%   15 Apr 2029 05 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC19 Apr 2022

250,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00
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81211KBA7 SEALED AIR CORP 5%   15 Apr 2029 12 Apr 2022 BARCLAYS CAPITAL INC. USD/DTC19 Apr 2022

25,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 25,000.00
Base 100.000000 0.00 0.00 0.00 25,000.00

12 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC19 Apr 2022

25,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 25,000.00
Base 100.000000 0.00 0.00 0.00 25,000.00

12 Apr 2022 MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC19 Apr 2022

25,000.000 1.000000 NJFX Local 100.125000 0.00 0.00 0.00 25,031.25
Base 100.125000 0.00 0.00 0.00 25,031.25

81211KBA7 Total

350,000.000 Local 0.00 0.00 0.00 350,031.25
Base 0.00 0.00 0.00 350,031.25

84611WAB0 SURGERY CENTER HOLDINGS 6.75%   01 Jul 2025 13 Apr 2022 MARKETAXESS CORPORATION USD/DTC18 Apr 2022

586,000.000 1.000000 NJFJ Local 99.982000 11,756.63 0.00 0.00 585,894.52
Base 99.982000 11,756.63 0.00 0.00 585,894.52

858155AE4 STEELCASE INC 5.125%   18 Jan 2029 22 Apr 2022 MARKETAXESS CORPORATION USD/DTC26 Apr 2022

500,000.000 1.000000 NJFJ Local 98.684000 6,975.69 0.00 0.00 493,420.00
Base 98.684000 6,975.69 0.00 0.00 493,420.00

87264ACE3 T MOBILE USA INC 3.5%   15 Apr 2031 13 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC18 Apr 2022

1,000,000.000 1.000000 NJFJ Local 90.822000 291.67 0.00 0.00 908,220.00
Base 90.822000 291.67 0.00 0.00 908,220.00

88033GCX6 TENET HEALTHCARE CORP 6.25%   01 Feb 2027 13 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC18 Apr 2022

50,000.000 1.000000 NJFX Local 101.625000 668.40 0.00 0.00 50,812.50
Base 101.625000 668.40 0.00 0.00 50,812.50

88224QAA5 TEXAS CAPITAL BANCSHARES 1%   06 May 2031 01 Apr 2022 MARKETAXESS CORPORATION USD/DTC05 Apr 2022

500,000.000 1.000000 NJFJ Local 97.872000 8,277.78 0.00 0.00 489,360.00
Base 97.872000 8,277.78 0.00 0.00 489,360.00
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893647BL0 TRANSDIGM INC 5.5%   15 Nov 2027 26 Apr 2022 MARKETAXESS CORPORATION USD/DTC28 Apr 2022

500,000.000 1.000000 NJFJ Local 93.348000 12,451.39 0.00 0.00 466,740.00
Base 93.348000 12,451.39 0.00 0.00 466,740.00

90184LAP7 TWITTER INC 5%   01 Mar 2030 04 Apr 2022 STIFEL NICOLAUS + CO INC USD/DTC06 Apr 2022

50,000.000 1.000000 NJFX Local 100.500000 284.72 0.00 0.00 50,250.00
Base 100.500000 284.72 0.00 0.00 50,250.00

902104AC2 II VI INC 5%   15 Dec 2029 04 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC06 Apr 2022

110,000.000 1.000000 NJGR Local 98.500000 1,772.22 0.00 0.00 108,350.00
Base 98.500000 1,772.22 0.00 0.00 108,350.00

11 Apr 2022 JEFFERIES LLC USD/DTC13 Apr 2022

50,000.000 1.000000 NJGR Local 95.517000 854.17 0.00 0.00 47,758.50
Base 95.517000 854.17 0.00 0.00 47,758.50

21 Apr 2022 MARKETAXESS CORPORATION USD/DTC25 Apr 2022

9,000.000 1.000000 NJGR Local 96.125000 168.75 0.00 0.00 8,651.25
Base 96.125000 168.75 0.00 0.00 8,651.25

902104AC2 Total

169,000.000 Local 2,795.14 0.00 0.00 164,759.75
Base 2,795.14 0.00 0.00 164,759.75

91282CAE1 US TREASURY N/B 0.625%   15 Aug 2030 04 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/FED05 Apr 2022

40,000,000.000 1.000000 NJFM Local 86.289063 33,839.78 0.00 0.00 34,515,625.00
Base 86.289063 33,839.78 0.00 0.00 34,515,625.00

91282CBZ3 US TREASURY N/B 1.25%   30 Apr 2028 04 Apr 2022 AMHERST PIERPONT SECURITIES LLC USD/FED05 Apr 2022

20,000,000.000 1.000000 NJFM Local 92.656250 107,734.81 0.00 0.00 18,531,250.00
Base 92.656250 107,734.81 0.00 0.00 18,531,250.00

914906AU6 UNIVISION COMMUNICATIONS 6.625%   01 Jun 2027 13 Apr 2022 MARKETAXESS CORPORATION USD/DTC18 Apr 2022

750,000.000 1.000000 NJFJ Local 102.562000 18,908.85 0.00 0.00 769,215.00
Base 102.562000 18,908.85 0.00 0.00 769,215.00

Prepared by State StreetPage 36



Purchase Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

91911XAV6 BAUSCH HEALTH AMERICAS 9.25%   01 Apr 2026 22 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC26 Apr 2022

1,000,000.000 1.000000 NJFJ Local 99.902000 6,423.61 0.00 0.00 999,020.00
Base 99.902000 6,423.61 0.00 0.00 999,020.00

923725AD7 VERMILION ENERGY INC 6.875%   01 May 2030 19 Apr 2022 BOFA SECURITIES INC USD/DTC26 Apr 2022

87,000.000 1.000000 NJGS Local 99.241000 0.00 0.00 0.00 86,339.67
Base 99.241000 0.00 0.00 0.00 86,339.67

923725AD7 VERMILION ENERGY INC 6.875%   01 May 2030 19 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC26 Apr 2022

175,000.000 1.000000 NJFX Local 99.241000 0.00 0.00 0.00 173,671.75
Base 99.241000 0.00 0.00 0.00 173,671.75

923725AD7 Total

262,000.000 Local 0.00 0.00 0.00 260,011.42
Base 0.00 0.00 0.00 260,011.42

92564RAC9 VICI PROPERTIES / NOTE 3.5%   15 Feb 2025 20 Apr 2022 PERSHING LLC USD/DTC22 Apr 2022

125,000.000 1.000000 NJFX Local 97.375000 814.24 0.00 0.00 121,718.75
Base 97.375000 814.24 0.00 0.00 121,718.75

92840JAD1 VISTAJET MALTA/XO MGMT 7.875%   01 May 2027 20 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC27 Apr 2022

175,000.000 1.000000 NJFX Local 98.986000 0.00 0.00 0.00 173,225.50
Base 98.986000 0.00 0.00 0.00 173,225.50

92840JAD1 VISTAJET MALTA/XO MGMT 7.875%   01 May 2027 20 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC27 Apr 2022

200,000.000 1.000000 NJGP Local 98.986000 0.00 0.00 0.00 197,972.00
Base 98.986000 0.00 0.00 0.00 197,972.00

92840JAD1 Total

375,000.000 Local 0.00 0.00 0.00 371,197.50
Base 0.00 0.00 0.00 371,197.50

93710WAA3 WASH MULTIFAM ACQ INC 5.75%   15 Apr 2026 26 Apr 2022 BARCLAYS CAPITAL INC. USD/DTC28 Apr 2022

500,000.000 1.000000 NJFJ Local 97.977000 1,038.19 0.00 0.00 489,885.00
Base 97.977000 1,038.19 0.00 0.00 489,885.00

95000U2Q5 WELLS FARGO + COMPANY 1%   30 Apr 2041 07 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTC11 Apr 2022
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10,000,000.000 1.000000 NJFH Local 86.798000 137,207.78 0.00 0.00 8,679,800.00
Base 86.798000 137,207.78 0.00 0.00 8,679,800.00

98310WAQ1 TRAVEL + LEISURE CO 4.625%   01 Mar 2030 05 Apr 2022 BARCLAYS CAPITAL INC. USD/DTC07 Apr 2022

750,000.000 1.000000 NJFJ Local 92.930000 3,468.75 0.00 0.00 696,975.00
Base 92.930000 3,468.75 0.00 0.00 696,975.00

988498AR2 YUM  BRANDS INC 5.375%   01 Apr 2032 06 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC08 Apr 2022

50,000.000 1.000000 NJFX Local 99.000000 52.26 0.00 0.00 49,500.00
Base 99.000000 52.26 0.00 0.00 49,500.00

98919VAA3 ZAYO GROUP HOLDINGS INC 4%   01 Mar 2027 20 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC22 Apr 2022

300,000.000 1.000000 NJGP Local 90.875000 1,700.00 0.00 0.00 272,625.00
Base 90.875000 1,700.00 0.00 0.00 272,625.00

G7801RAH2 SANDS CHINA LTD 3.25%   08 Aug 2031 26 Apr 2022 DEUTSCHE BANK AG USD/DTC28 Apr 2022

310,000.000 1.000000 NJGQ Local 78.000000 2,238.89 0.00 0.00 241,800.00
Base 78.000000 2,238.89 0.00 0.00 241,800.00

US DOLLAR  Total

238,841,506.000 1,175,358.81

1,175,358.81

0.00

0.00

0.00

0.00

223,304,755.36

223,304,755.36

Local

Base

FIXED INCOME  Total
240,726,506.000

1,184,482.60 0.00 0.00 225,229,711.23Base

PURCHASE Total
262,133,117.360

1,184,482.60 12,000.00 0.00 414,069,293.30Base
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Sales Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

CASH EQUIVALENTS
US DOLLAR

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 04 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW04 Apr 2022

36,683.100 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 36,683.10
Base 100.000000 0.00 0.00 0.00 36,683.10

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 05 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW05 Apr 2022

74,216.850 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 74,216.85
Base 100.000000 0.00 0.00 0.00 74,216.85

7839989D1 SSC GOVERNMENT MM GVMXX 0.185% 31 Dec 2030 05 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW05 Apr 2022

727,196.830 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 727,196.83
Base 100.000000 0.00 0.00 0.00 727,196.83

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 06 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW06 Apr 2022

177,086.370 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 177,086.37
Base 100.000000 0.00 0.00 0.00 177,086.37

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 06 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW06 Apr 2022

141,256.100 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 141,256.10
Base 100.000000 0.00 0.00 0.00 141,256.10

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 07 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW07 Apr 2022

245,577.080 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 245,577.08
Base 100.000000 0.00 0.00 0.00 245,577.08

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 07 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW07 Apr 2022

82,350.360 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 82,350.36
Base 100.000000 0.00 0.00 0.00 82,350.36
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 08 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW08 Apr 2022

449,010.580 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 449,010.58
Base 100.000000 0.00 0.00 0.00 449,010.58

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 08 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW08 Apr 2022

449,638.370 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 449,638.37
Base 100.000000 0.00 0.00 0.00 449,638.37

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 08 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW08 Apr 2022

5,909.860 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 5,909.86
Base 100.000000 0.00 0.00 0.00 5,909.86

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 08 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW08 Apr 2022

169,531.250 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 169,531.25
Base 100.000000 0.00 0.00 0.00 169,531.25

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 11 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW11 Apr 2022

123,557.350 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 123,557.35
Base 100.000000 0.00 0.00 0.00 123,557.35

7839989D1 SSC GOVERNMENT MM GVMXX 0.229% 31 Dec 2030 11 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW11 Apr 2022

353,434.340 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 353,434.34
Base 100.000000 0.00 0.00 0.00 353,434.34

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 11 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW11 Apr 2022

1,868,853.470 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 1,868,853.47
Base 100.000000 0.00 0.00 0.00 1,868,853.47

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 12 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW12 Apr 2022

291,610.500 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 291,610.50
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 100.000000 0.00 0.00 0.00 291,610.50

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 12 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW12 Apr 2022

937,195.150 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 937,195.15
Base 100.000000 0.00 0.00 0.00 937,195.15

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 12 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW12 Apr 2022

49,250.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 49,250.00
Base 100.000000 0.00 0.00 0.00 49,250.00

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 13 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW13 Apr 2022

25,000.000 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 25,000.00
Base 100.000000 0.00 0.00 0.00 25,000.00

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 13 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW13 Apr 2022

618,333.500 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 618,333.50
Base 100.000000 0.00 0.00 0.00 618,333.50

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 13 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW13 Apr 2022

190,352.220 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 190,352.22
Base 100.000000 0.00 0.00 0.00 190,352.22

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 14 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW14 Apr 2022

572,257.250 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 572,257.25
Base 100.000000 0.00 0.00 0.00 572,257.25

7839989D1 SSC GOVERNMENT MM GVMXX 0.257% 31 Dec 2030 14 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW14 Apr 2022

285,373.660 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 285,373.66
Base 100.000000 0.00 0.00 0.00 285,373.66

31 Dec 2030 19 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Apr 2022
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971,267.470 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 971,267.47
Base 100.000000 0.00 0.00 0.00 971,267.47

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 19 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Apr 2022

331,777.440 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 331,777.44
Base 100.000000 0.00 0.00 0.00 331,777.44

31 Dec 2030 21 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW21 Apr 2022

61,598.600 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 61,598.60
Base 100.000000 0.00 0.00 0.00 61,598.60

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 22 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW22 Apr 2022

149,157.450 1.000000 NJGS Local 100.000000 0.00 0.00 0.00 149,157.45
Base 100.000000 0.00 0.00 0.00 149,157.45

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 22 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW22 Apr 2022

93,148.430 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 93,148.43
Base 100.000000 0.00 0.00 0.00 93,148.43

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 22 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW22 Apr 2022

774,137.500 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 774,137.50
Base 100.000000 0.00 0.00 0.00 774,137.50

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 25 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW25 Apr 2022

82,025.210 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 82,025.21
Base 100.000000 0.00 0.00 0.00 82,025.21

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 26 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW26 Apr 2022

152,371.740 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 152,371.74
Base 100.000000 0.00 0.00 0.00 152,371.74

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 27 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW27 Apr 2022
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16,200.020 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 16,200.02
Base 100.000000 0.00 0.00 0.00 16,200.02

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 27 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW27 Apr 2022

745,884.640 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 745,884.64
Base 100.000000 0.00 0.00 0.00 745,884.64

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 27 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW27 Apr 2022

165,263.950 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 165,263.95
Base 100.000000 0.00 0.00 0.00 165,263.95

7839989D1 SSC GOVERNMENT MM GVMXX 0.266% 31 Dec 2030 27 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW27 Apr 2022

313,286.500 1.000000 NJGQ Local 100.000000 0.00 0.00 0.00 313,286.50
Base 100.000000 0.00 0.00 0.00 313,286.50

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 28 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW28 Apr 2022

0.500 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 0.50
Base 100.000000 0.00 0.00 0.00 0.50

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 29 Apr 2022 4 STATE STREET BANK AND TRUST COMPANY USD/CSWOPEN

11,098.610 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 11,098.61
Base 100.000000 0.00 0.00 0.00 11,098.61

7839989D1 SSC GOVERNMENT MM GVMXX 0.025% 31 Dec 2030 29 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW29 Apr 2022

83,274.150 1.000000 NJGP Local 100.000000 0.00 0.00 0.00 83,274.15
Base 100.000000 0.00 0.00 0.00 83,274.15

7839989D1 SSC GOVERNMENT MM GVMXX 0.027% 31 Dec 2030 29 Apr 2022 STATE STREET BANK AND TRUST COMPANY USD/CSW29 Apr 2022

288,045.500 1.000000 NJGR Local 100.000000 0.00 0.00 0.00 288,045.50
Base 100.000000 0.00 0.00 0.00 288,045.50
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7839989D1 Total

12,112,211.900 Local 0.00 0.00 0.00 12,112,211.90
Base 0.00 0.00 0.00 12,112,211.90

US DOLLAR  Total

12,112,211.900 0.00

0.00

0.00

0.00

0.00

0.00

12,112,211.90

12,112,211.90

Local

Base

CASH EQUIVALENTS  Total
12,112,211.900

0.00 0.00 0.00 12,112,211.90Base

EQUITY
US DOLLAR

17888H103 CIVITAS RESOURCES INC COMMON STOCK 12 Apr 2022 ABEL NOSER CORPORATION USD/DTC 0.0114 Apr 2022

1,238.000 1.000000 NJGS Local 63.712400 0.00 12.38 0.41 78,863.16
Base 63.712400 0.00 12.38 0.41 78,863.16

233051432 XTRACKERS USD HIGH YIELD CORPO XTRACKERS USD HIGH Y05 Apr 2022 BARCLAYS CAPITAL INC USD/DTC 0.0107 Apr 2022

375,000.000 1.000000 NJFO Local 37.466600 0.00 3,750.00 71.66 14,046,153.34
Base 37.466600 0.00 3,750.00 71.66 14,046,153.34

464287242 ISHARES IBOXX   INVESTMENT GRA ISHARES IBOXX INVEST 08 Apr 2022 ASSET TRANSFER NON CASH USD/DTC08 Apr 2022

250,000.000 1.000000 NJFO Local 118.155000 0.00 0.00 0.00 29,538,750.00
Base 118.155000 0.00 0.00 0.00 29,538,750.00

08 Apr 2022 INTERFUND TRANSFER USD/DTC

250,000.000 1.000000 NJFO Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

08 Apr 2022 INTERFUND TRANSFER USD/DTCCANCEL

-250,000.000 1.000000 NJFO Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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464287242 Total

250,000.000 Local 0.00 0.00 0.00 29,538,750.00
Base 0.00 0.00 0.00 29,538,750.00

46435G474 ISHARES FALLEN ANGELS USD BOND ISHARES FALLEN ANGEL 05 Apr 2022 JANE STREET EXECUTION SERVICES LLC USD/DTC 0.0107 Apr 2022

880,000.000 1.000000 NJFO Local 27.740000 0.00 8,800.00 124.50 24,402,275.50
Base 27.740000 0.00 8,800.00 124.50 24,402,275.50

46435U853 ISHARES BROAD USD HIGH YIELD C ISHARES BROAD USD HI 05 Apr 2022 WALLACH BETH CAPITAL USD/DTC 0.0107 Apr 2022

700,000.000 1.000000 NJFO Local 38.600100 0.00 7,000.00 137.81 27,012,932.19
Base 38.600100 0.00 7,000.00 137.81 27,012,932.19

46641Q878 JPMORGAN HIGH YIELD RESEARCH E JPM HY RESEARCH 06 Apr 2022 JANE STREET EXECUTION SERVICES LLC USD/DTC 0.0108 Apr 2022

1,000,000.000 1.000000 NJFO Local 47.845100 0.00 10,000.00 244.02 47,834,855.98
Base 47.845100 0.00 10,000.00 244.02 47,834,855.98

62913M206 NGL ENERGY PARTNERS LP PREFERRED STOCK VAR01 Apr 2022 THEMIS TRADING LLC USD/DTC 0.0105 Apr 2022

1,800.000 1.000000 NJFO Local 16.925200 0.00 18.00 0.16 30,447.20
Base 16.925200 0.00 18.00 0.16 30,447.20

92189F437 VANECK FALLEN ANGEL HIGH YIELD VANECK FALLEN ANGEL 05 Apr 2022 BARCLAYS CAPITAL INC USD/DTC 0.0107 Apr 2022

500,000.000 1.000000 NJFO Local 30.163500 0.00 5,000.00 76.92 15,076,673.08
Base 30.163500 0.00 5,000.00 76.92 15,076,673.08

9353FA907 TPC GRP INC CONTRACTUAL RIGHTS B8A9U3BS9 12 Nov 2021 57 J.P. MORGAN SECURITIES LLC USD/DTCOPEN

227,685.000 1.000000 NJGP Local 0.004618 0.00 0.00 0.00 1,051.47
Base 0.004618 0.00 0.00 0.00 1,051.47

US DOLLAR  Total

3,935,723.000 0.00

0.00

34,580.38

34,580.38

655.48

655.48

158,022,001.92

158,022,001.92

Local

Base
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

EQUITY  Total
3,935,723.000

0.00 34,580.38 655.48 158,022,001.92Base

FIXED INCOME
EURO CURRENCY

GUERNSEY

ACI10HNQ3 SCIENTIFIC GAMES INTERNA 5.5%   15 Feb 2026 14 Apr 2022 1 CALLED BONDS EUR/EUR15 Apr 2022

870,000.000 0.927945 NJGR Local 102.750000 7,842.08 0.00 0.00 893,925.00
Base 110.728545 8,451.03 0.00 0.00 963,338.33

GUERNSEY Total
870,000.000 7,842.08

8,451.03 0.00

0.00

0.00

0.00 893,925.00

963,338.33

Local

Base

INTERNATIONAL

ACI10HK29 SCIENTIFIC GAMES INTERNA 3.375%   15 Feb 2026 14 Apr 2022 5 CALLED BONDS EUR/EUR19 Apr 2022

100,000.000 0.927945 NJGQ Local 101.687500 553.13 0.00 0.00 101,687.50
Base 109.583542 596.08 0.00 0.00 109,583.54

ACI1G8305 ZIGGO BV 2.875%   15 Jan 2030 25 Apr 2022 JEFFERIES INTERNATIONAL LTD EUR/EUR27 Apr 2022

325,000.000 0.933925 NJGR Local 87.750000 311.46 0.00 0.00 285,187.50
Base 93.958294 333.50 0.00 0.00 305,364.45

ACI1GR2C8 ARD FINANCE SA 5%   30 Jun 2027 26 Apr 2022 HSBC BANK PLC EUR/EUR28 Apr 2022

150,390.000 0.938923 NJGR Local 85.500000 2,464.72 0.00 0.00 128,583.45
Base 91.061780 2,625.05 0.00 0.00 136,947.81

ACI1GR7T6 ARD FINANCE SA 5%   30 Jun 2027 26 Apr 2022 HSBC BANK PLC EUR/EUR28 Apr 2022

351,672.000 0.938923 NJGR Local 85.500000 5,763.51 0.00 0.00 300,679.56
Base 91.061780 6,138.43 0.00 0.00 320,238.78

ACI1P5R21 CARNIVAL CORP 10.125%   01 Feb 202 06 Apr 2022 MERRILL LYNCH INTERNATIONAL EUR/EUR08 Apr 2022

140,000.000 0.915793 NJGQ Local 112.625000 2,638.13 0.00 0.00 157,675.00
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Base 122.980848 2,880.71 0.00 0.00 172,173.18

ACI1V5FF8 VERISURE MIDHOLDING AB 5.25%   15 Feb 2029 26 Apr 2022 BARCLAYS CAPITAL EUR/EUR28 Apr 2022

225,000.000 0.938923 NJGR Local 89.250000 2,395.31 0.00 0.00 200,812.50
Base 95.055718 2,551.13 0.00 0.00 213,875.36

26 Apr 2022 BARCLAYS CAPITAL EUR/EUR28 Apr 2022

202,000.000 0.938923 NJGR Local 89.250000 2,150.46 0.00 0.00 180,285.00
Base 95.055718 2,290.35 0.00 0.00 192,012.55

ACI1V5FF8 Total

427,000.000 Local 4,545.77 0.00 0.00 381,097.50
Base 4,841.48 0.00 0.00 405,887.91

ACI22TTD6 VZ SECURED FINANCING BV 3.5%   15 Jan 2032 14 Apr 2022 BNP PARIBAS SA EUR/EUR20 Apr 2022

375,000.000 0.927945 NJGR Local 89.380000 3,281.25 0.00 0.00 335,175.00
Base 96.320364 3,536.04 0.00 0.00 361,201.36

BF1ZBSII6 BANCO SANTANDER SA 1%   31 Dec 2099 25 Apr 2022 CALLED BONDS EUR/EUR25 Apr 2022

600,000.000 0.928031 NJGQ Local 100.000000 0.00 0.00 0.00 600,000.00
Base 107.755021 0.00 0.00 0.00 646,530.14

INTERNATIONAL Total
2,469,062.000 19,557.97

20,951.29 0.00

0.00

0.00

0.00 2,290,085.51

2,457,927.17

Local

Base

IRELAND

BVXD6GII7 DANSKE BANK A/S 1%   29 Oct 2049 06 Apr 2022 CALLED BONDS EUR/EUR06 Apr 2022

401,000.000 0.914202 NJGQ Local 100.000000 0.00 0.00 0.00 401,000.00
Base 109.385016 0.00 0.00 0.00 438,633.91

IRELAND Total
401,000.000 0.00

0.00 0.00

0.00

0.00

0.00 401,000.00

438,633.91

Local

Base
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EURO CURRENCY  Total

3,740,062.000 27,400.05

29,402.32

0.00

0.00

0.00

0.00

3,585,010.51

3,859,899.41

Local

Base

POUND STERLING

ACI1Z4G25 WHEEL BIDCO LTD 6.75%   15 Jul 2026 14 Apr 2022 CREDIT SUISSE INTERNATIONAL GBP/EUR20 Apr 2022

165,000.000 0.766548 NJGR Local 92.750000 2,922.82 0.00 0.00 153,037.50
Base 120.996989 3,812.96 0.00 0.00 199,645.04

POUND STERLING  Total

165,000.000 2,922.82

3,812.96

0.00

0.00

0.00

0.00

153,037.50

199,645.04

Local

Base

US DOLLAR

00185PAA9 API ESCROW CORP 4.75%   15 Oct 2029 01 Apr 2022 JANE STREET EXECUTION SERVICES, LLC USD/DTC05 Apr 2022

250,000.000 1.000000 NJFJ Local 92.674000 5,409.72 0.00 0.00 231,685.00
Base 92.674000 5,409.72 0.00 0.00 231,685.00

00737WAA7 ADTALEM GLOBAL EDUCATION 5.5%   01 Mar 2028 26 Apr 2022 REPAYMENT USD/DTC26 Apr 2022

239,000.000 1.000000 NJFJ Local 100.000000 1,460.55 0.00 0.00 239,000.00
Base 100.000000 1,460.55 0.00 0.00 239,000.00

00737WAA7 ADTALEM GLOBAL EDUCATION 5.5%   01 Mar 2028 26 Apr 2022 REPAYMENT USD/DTC26 Apr 2022

156,000.000 1.000000 NJFX Local 100.000000 953.33 0.00 0.00 156,000.00
Base 100.000000 953.33 0.00 0.00 156,000.00

00737WAA7 ADTALEM GLOBAL EDUCATION 5.5%   01 Mar 2028 26 Apr 2022 REPAYMENT USD/DTC26 Apr 2022

192,000.000 1.000000 NJGP Local 100.000000 1,173.33 0.00 0.00 192,000.00
Base 100.000000 1,173.33 0.00 0.00 192,000.00

00737WAA7 Total

587,000.000 Local 3,587.21 0.00 0.00 587,000.00
Base 3,587.21 0.00 0.00 587,000.00
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00909DAA1 AIR CANADA 2020 2A PTT 5.25%   01 Oct 2030 18 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC20 Apr 2022

81,144.510 1.000000 NJGS Local 102.000000 224.84 0.00 0.00 82,767.40
100,000.000 Base 102.000000 224.84 0.00 0.00 82,767.40

19 Apr 2022 BARCLAYS CAPITAL USD/DTC21 Apr 2022

490,924.310 1.000000 NJGS Local 102.250000 1,431.86 0.00 0.00 501,970.11
605,000.000 Base 102.250000 1,431.86 0.00 0.00 501,970.11

00909DAA1 Total

572,068.820 Local 1,656.70 0.00 0.00 584,737.51
705,000.000 Base 1,656.70 0.00 0.00 584,737.51

037411AW5 APACHE CORP 5.1%   01 Sep 2040 14 Apr 2022 SUMRIDGE PARTNERS LLC USD/DTC19 Apr 2022

89,000.000 1.000000 NJGR Local 95.970000 605.20 0.00 0.00 85,413.30
Base 95.970000 605.20 0.00 0.00 85,413.30

039524AB9 ARCHES BUYER INC 6.125%   01 Dec 2028 25 Apr 2022 MARKETAXESS CORPORATION USD/DTC27 Apr 2022

25,000.000 1.000000 NJGR Local 88.600000 621.01 0.00 0.00 22,150.00
Base 88.600000 621.01 0.00 0.00 22,150.00

26 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTC28 Apr 2022

40,000.000 1.000000 NJGR Local 88.470000 1,000.42 0.00 0.00 35,388.00
Base 88.470000 1,000.42 0.00 0.00 35,388.00

28 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTCOPEN

235,000.000 1.000000 NJGR Local 87.500000 6,037.38 0.00 0.00 205,625.00
Base 87.500000 6,037.38 0.00 0.00 205,625.00

039524AB9 Total

300,000.000 Local 7,658.81 0.00 0.00 263,163.00
Base 7,658.81 0.00 0.00 263,163.00

04650YAB6 AT HOME GROUP INC 7.125%   15 Jul 2029 01 Apr 2022 JEFFERIES LLC USD/DTC05 Apr 2022

44,000.000 1.000000 NJFX Local 86.500000 696.67 0.00 0.00 38,060.00
Base 86.500000 696.67 0.00 0.00 38,060.00

01 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC05 Apr 2022
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25,000.000 1.000000 NJFX Local 85.750000 395.83 0.00 0.00 21,437.50
Base 85.750000 395.83 0.00 0.00 21,437.50

07 Apr 2022 DEUTSCHE BANK SECURITIES INC USD/DTC11 Apr 2022

31,000.000 1.000000 NJFX Local 84.000000 527.65 0.00 0.00 26,040.00
Base 84.000000 527.65 0.00 0.00 26,040.00

04650YAB6 Total

100,000.000 Local 1,620.15 0.00 0.00 85,537.50
Base 1,620.15 0.00 0.00 85,537.50

071734AD9 BAUSCH HEALTH COS INC 7%   15 Jan 2028 27 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC29 Apr 2022

25,000.000 1.000000 NJGP Local 83.500000 505.56 0.00 0.00 20,875.00
Base 83.500000 505.56 0.00 0.00 20,875.00

28 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTCOPEN

25,000.000 1.000000 NJGP Local 83.250000 520.14 0.00 0.00 20,812.50
Base 83.250000 520.14 0.00 0.00 20,812.50

071734AD9 Total

50,000.000 Local 1,025.70 0.00 0.00 41,687.50
Base 1,025.70 0.00 0.00 41,687.50

071734AH0 BAUSCH HEALTH COS INC 5%   30 Jan 2028 14 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC19 Apr 2022

130,000.000 1.000000 NJGR Local 77.000000 1,426.39 0.00 0.00 100,100.00
Base 77.000000 1,426.39 0.00 0.00 100,100.00

19 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC21 Apr 2022

85,000.000 1.000000 NJGR Local 76.000000 956.25 0.00 0.00 64,600.00
Base 76.000000 956.25 0.00 0.00 64,600.00

20 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC22 Apr 2022

340,000.000 1.000000 NJGR Local 75.750000 3,872.22 0.00 0.00 257,550.00
Base 75.750000 3,872.22 0.00 0.00 257,550.00

071734AH0 Total

555,000.000 Local 6,254.86 0.00 0.00 422,250.00
Base 6,254.86 0.00 0.00 422,250.00
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071813CB3 BAXTER INTERNATIONAL INC 1.73%   01 Apr 2031 20 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC22 Apr 2022

10,000,000.000 1.000000 NJFH Local 81.737000 10,091.67 0.00 0.00 8,173,700.00
Base 81.737000 10,091.67 0.00 0.00 8,173,700.00

20 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC22 Apr 2022

5,000,000.000 1.000000 NJFH Local 81.856000 5,045.83 0.00 0.00 4,092,800.00
Base 81.856000 5,045.83 0.00 0.00 4,092,800.00

071813CB3 Total

15,000,000.000 Local 15,137.50 0.00 0.00 12,266,500.00
Base 15,137.50 0.00 0.00 12,266,500.00

071813CF4 BAXTER INTERNATIONAL INC 1.322%   29 Nov 2024 26 Apr 2022 TRUIST SECURITIES, INC. USD/DTC28 Apr 2022

10,000,000.000 1.000000 NJFH Local 94.720000 53,981.67 0.00 0.00 9,472,000.00
Base 94.720000 53,981.67 0.00 0.00 9,472,000.00

09247XAR2 BLACKROCK INC 1.9%   28 Jan 2031 13 Apr 2022 TRUIST SECURITIES, INC. USD/DTC18 Apr 2022

5,000,000.000 1.000000 NJFH Local 87.162000 21,111.11 0.00 0.00 4,358,100.00
Base 87.162000 21,111.11 0.00 0.00 4,358,100.00

103304BU4 BOYD GAMING CORP 4.75%   01 Dec 2027 31 Mar 2022 J.P. MORGAN SECURITIES LLC USD/DTC

100,000.000 1.000000 NJGP Local 99.500000 1,622.92 0.00 0.00 99,500.00
Base 99.500000 1,622.92 0.00 0.00 99,500.00

31 Mar 2022 J.P. MORGAN SECURITIES LLC USD/DTCCANCEL

-100,000.000 1.000000 NJGP Local 99.500000 -1,622.92 0.00 0.00 -99,500.00
Base 99.500000 -1,622.92 0.00 0.00 -99,500.00

103304BU4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

12116LAC3 BURFORD CAPITAL GLBL FIN 6.875%   15 Apr 2030 06 Apr 2022 JEFFERIES LLC USD/DTC11 Apr 2022

86,000.000 1.000000 NJGS Local 99.750000 0.00 0.00 0.00 85,785.00
Base 99.750000 0.00 0.00 0.00 85,785.00

12527GAC7 CF INDUSTRIES INC 3.45%   01 Jun 2023 21 Apr 2022 CALLED BONDS USD/DTC21 Apr 2022
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73,000.000 1.000000 NJGQ Local 101.331000 979.42 0.00 0.00 73,971.63
Base 101.331000 979.42 0.00 0.00 73,971.63

126307BA4 CSC HOLDINGS LLC 5.75%   15 Jan 2030 31 Mar 2022 GOLDMAN SACHS + CO LLC USD/DTC

350,000.000 1.000000 NJFX Local 89.375000 4,416.32 0.00 0.00 312,812.50
Base 89.375000 4,416.32 0.00 0.00 312,812.50

31 Mar 2022 GOLDMAN SACHS + CO LLC USD/DTCCANCEL

-350,000.000 1.000000 NJFX Local 89.375000 -4,416.32 0.00 0.00 -312,812.50
Base 89.375000 -4,416.32 0.00 0.00 -312,812.50

01 Apr 2022 MIZUHO SECURITIES USA/FIXED INCOME USD/DTC05 Apr 2022

200,000.000 1.000000 NJFX Local 88.375000 2,555.56 0.00 0.00 176,750.00
Base 88.375000 2,555.56 0.00 0.00 176,750.00

126307BA4 Total

200,000.000 Local 2,555.56 0.00 0.00 176,750.00
Base 2,555.56 0.00 0.00 176,750.00

126307BD8 CSC HOLDINGS LLC 4.625%   01 Dec 2030 01 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC05 Apr 2022

200,000.000 1.000000 NJFX Local 82.750000 3,186.11 0.00 0.00 165,500.00
Base 82.750000 3,186.11 0.00 0.00 165,500.00

131347CQ7 CALPINE CORP 5%   01 Feb 2031 04 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC06 Apr 2022

226,000.000 1.000000 NJGS Local 91.000000 2,040.28 0.00 0.00 205,660.00
Base 91.000000 2,040.28 0.00 0.00 205,660.00

144285AK9 CARPENTER TECHNOLOGY 4.45%   01 Mar 2023 15 Apr 2022 CALLED BONDS USD/DTC15 Apr 2022

450,000.000 1.000000 NJFJ Local 102.006293 2,447.50 0.00 0.00 459,028.32
Base 102.006293 2,447.50 0.00 0.00 459,028.32

15723RAC8 ENOVIS CORP 6.375%   15 Feb 2026 07 Apr 2022 CALLED BONDS USD/DTC07 Apr 2022

850,000.000 1.000000 NJFJ Local 103.188000 7,827.08 0.00 0.00 877,098.00
Base 103.188000 7,827.08 0.00 0.00 877,098.00

15723RAC8 ENOVIS CORP 6.375%   15 Feb 2026 07 Apr 2022 CALLED BONDS USD/DTC07 Apr 2022

46,000.000 1.000000 NJGQ Local 103.188000 423.58 0.00 0.00 47,466.48
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Base 103.188000 423.58 0.00 0.00 47,466.48

15723RAC8 Total

896,000.000 Local 8,250.66 0.00 0.00 924,564.48
Base 8,250.66 0.00 0.00 924,564.48

185899AJ0 CLEVELAND CLIFFS INC 9.875%   17 Oct 2025 20 Apr 2022 CALLED BONDS USD/DTC20 Apr 2022

50,000.000 1.000000 NJFX Local 111.320000 41.15 0.00 0.00 55,660.00
Base 111.320000 41.15 0.00 0.00 55,660.00

18972EAA3 CLYDESDALE ACQUISITION 6.625%   15 Apr 2029 13 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC18 Apr 2022

25,000.000 1.000000 NJGP Local 101.250000 23.00 0.00 0.00 25,312.50
Base 101.250000 23.00 0.00 0.00 25,312.50

191216CX6 COCA COLA CO/THE 2.6%   01 Jun 2050 06 Apr 2022 MIZUHO SECURITIES USA/FIXED INCOME USD/DTC08 Apr 2022

10,000,000.000 1.000000 NJFH Local 82.941000 91,722.22 0.00 0.00 8,294,100.00
Base 82.941000 91,722.22 0.00 0.00 8,294,100.00

212015AQ4 CONTINENTAL RESOURCES 4.9%   01 Jun 2044 14 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC19 Apr 2022

305,000.000 1.000000 NJGR Local 92.335000 5,728.92 0.00 0.00 281,621.75
Base 92.335000 5,728.92 0.00 0.00 281,621.75

23918KAS7 DAVITA INC 4.625%   01 Jun 2030 29 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTCOPEN

354,000.000 1.000000 NJGQ Local 87.000000 6,912.83 0.00 0.00 307,980.00
Base 87.000000 6,912.83 0.00 0.00 307,980.00

23918KAT5 DAVITA INC 3.75%   15 Feb 2031 29 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTCOPEN

250,000.000 1.000000 NJGQ Local 81.500000 2,031.25 0.00 0.00 203,750.00
Base 81.500000 2,031.25 0.00 0.00 203,750.00

242370AD6 DEAN FOODS CO 6.5%   15 Mar 2023 27 Apr 2022 ROBERT W. BAIRD CO.INCORPORATED USD/DTC29 Apr 2022

250,000.000 1.000000 NJFJ Local 0.100000 0.00 0.00 0.00 250.00
Base 0.100000 0.00 0.00 0.00 250.00

25381YAD3 DIGICEL GROUP HOLDINGS 10%   01 Apr 2024 07 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC08 Apr 2022

25,000.000 1.000000 NJFX Local 99.500000 38.89 0.00 0.00 24,875.00
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Base 99.500000 38.89 0.00 0.00 24,875.00

26884LAF6 EQT CORP 3.9%   01 Oct 2027 18 Apr 2022 CANTOR FITZGERALD + CO USD/DTC20 Apr 2022

50,000.000 1.000000 NJGP Local 97.723000 102.92 0.00 0.00 48,861.50
Base 97.723000 102.92 0.00 0.00 48,861.50

26884LAG4 EQT CORP 7.5%   01 Feb 2030 13 Apr 2022 BONY/TORONTO DOMINION SECURITIES IN USD/DTC18 Apr 2022

887,000.000 1.000000 NJFJ Local 113.526000 14,228.96 0.00 0.00 1,006,975.62
Base 113.526000 14,228.96 0.00 0.00 1,006,975.62

27034RAA1 EARTHSTONE ENERGY HOL 8%   15 Apr 2027 07 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC12 Apr 2022

25,000.000 1.000000 NJFX Local 101.500000 0.00 0.00 0.00 25,375.00
Base 101.500000 0.00 0.00 0.00 25,375.00

07 Apr 2022 STIFEL NICOLAUS + CO INC USD/DTC12 Apr 2022

25,000.000 1.000000 NJFX Local 101.500000 0.00 0.00 0.00 25,375.00
Base 101.500000 0.00 0.00 0.00 25,375.00

27034RAA1 Total

50,000.000 Local 0.00 0.00 0.00 50,750.00
Base 0.00 0.00 0.00 50,750.00

30251GBD8 FMG RESOURCES AUG 2006 5.875%   15 Apr 2030 07 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC11 Apr 2022

25,000.000 1.000000 NJFX Local 100.125000 0.00 0.00 0.00 25,031.25
Base 100.125000 0.00 0.00 0.00 25,031.25

33936YAA3 FLEX ACQUISITION CO INC 6.875%   15 Jan 2025 13 Apr 2022 CALLED BONDS USD/DTC13 Apr 2022

560,000.000 1.000000 NJGR Local 100.000000 9,411.11 0.00 0.00 560,000.00
Base 100.000000 9,411.11 0.00 0.00 560,000.00

33936YAC9 FLEX ACQUISITION CO INC 7.875%   15 Jul 2026 13 Apr 2022 CALLED BONDS USD/DTC13 Apr 2022

425,000.000 1.000000 NJGR Local 103.938000 8,181.25 0.00 0.00 441,736.50
Base 103.938000 8,181.25 0.00 0.00 441,736.50

33936YAC9 FLEX ACQUISITION CO INC 7.875%   15 Jul 2026 13 Apr 2022 CALLED BONDS USD/DTC13 Apr 2022

750,000.000 1.000000 NJFJ Local 103.938000 14,437.50 0.00 0.00 779,535.00
Base 103.938000 14,437.50 0.00 0.00 779,535.00
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33936YAC9 Total

1,175,000.000 Local 22,618.75 0.00 0.00 1,221,271.50
Base 22,618.75 0.00 0.00 1,221,271.50

345397ZR7 FORD MOTOR CREDIT CO LLC 5.113%   03 May 2029 13 Apr 2022 JEFFERIES LLC USD/DTC18 Apr 2022

126,000.000 1.000000 NJGS Local 97.000000 2,952.76 0.00 0.00 122,220.00
Base 97.000000 2,952.76 0.00 0.00 122,220.00

18 Apr 2022 BOFA SECURITIES INC USD/DTC20 Apr 2022

210,000.000 1.000000 NJGS Local 96.500000 4,980.91 0.00 0.00 202,650.00
Base 96.500000 4,980.91 0.00 0.00 202,650.00

19 Apr 2022 MARKETAXESS CORPORATION USD/DTC21 Apr 2022

84,000.000 1.000000 NJGS Local 96.125000 2,004.30 0.00 0.00 80,745.00
Base 96.125000 2,004.30 0.00 0.00 80,745.00

345397ZR7 Total

420,000.000 Local 9,937.97 0.00 0.00 405,615.00
Base 9,937.97 0.00 0.00 405,615.00

35906ABG2 FRONTIER COMMUNICATIONS 6.75%   01 May 2029 01 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC05 Apr 2022

50,000.000 1.000000 NJFX Local 95.750000 1,443.75 0.00 0.00 47,875.00
Base 95.750000 1,443.75 0.00 0.00 47,875.00

35908MAA8 FRONTIER COMMUNICATIONS 5.875%   01 Nov 2029 27 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC29 Apr 2022

195,000.000 1.000000 NJGR Local 88.000000 5,664.48 0.00 0.00 171,600.00
Base 88.000000 5,664.48 0.00 0.00 171,600.00

36186CBY8 ALLY FINANCIAL INC 8%   01 Nov 2031 20 Apr 2022 IMPERIAL CAPITAL LLC USD/DTC22 Apr 2022

25,000.000 1.000000 NJFX Local 121.486000 950.00 0.00 0.00 30,371.50
Base 121.486000 950.00 0.00 0.00 30,371.50

370425RZ5 ALLY FINANCIAL INC 8%   01 Nov 2031 21 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC25 Apr 2022

200,000.000 1.000000 NJFX Local 118.837000 7,733.33 0.00 0.00 237,674.00
Base 118.837000 7,733.33 0.00 0.00 237,674.00
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382550BL4 GOODYEAR TIRE + RUBBER 5%   15 Jul 2029 27 Apr 2022 EXCHANGE OFFER (NON CASH) USD/DTC28 Apr 2022

231,000.000 1.000000 NJGQ Local 100.000000 3,304.58 0.00 0.00 231,000.00
Base 100.000000 3,304.58 0.00 0.00 231,000.00

382550BL4 GOODYEAR TIRE + RUBBER 5%   15 Jul 2029 27 Apr 2022 EXCHANGE OFFER (NON CASH) USD/DTC28 Apr 2022

250,000.000 1.000000 NJFX Local 101.983044 3,576.39 0.00 0.00 254,957.61
Base 101.983044 3,576.39 0.00 0.00 254,957.61

382550BL4 Total

481,000.000 Local 6,880.97 0.00 0.00 485,957.61
Base 6,880.97 0.00 0.00 485,957.61

382550BP5 GOODYEAR TIRE + RUBBER 5.25%   15 Jul 2031 27 Apr 2022 EXCHANGE OFFER (NON CASH) USD/DTC28 Apr 2022

175,000.000 1.000000 NJFX Local 100.199462 2,628.65 0.00 0.00 175,349.06
Base 100.199462 2,628.65 0.00 0.00 175,349.06

382550BP5 GOODYEAR TIRE + RUBBER 5.25%   15 Jul 2031 27 Apr 2022 EXCHANGE OFFER (NON CASH) USD/DTC28 Apr 2022

211,000.000 1.000000 NJGQ Local 100.000000 3,169.40 0.00 0.00 211,000.00
Base 100.000000 3,169.40 0.00 0.00 211,000.00

382550BP5 Total

386,000.000 Local 5,798.05 0.00 0.00 386,349.06
Base 5,798.05 0.00 0.00 386,349.06

404030AJ7 H+E EQUIPMENT SERVICES 3.875%   15 Dec 2028 05 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC07 Apr 2022

500,000.000 1.000000 NJFJ Local 93.377000 6,027.78 0.00 0.00 466,885.00
Base 93.377000 6,027.78 0.00 0.00 466,885.00

428102AE7 HESS MIDSTREAM OPERATION 4.25%   15 Feb 2030 22 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC26 Apr 2022

209,000.000 1.000000 NJGQ Local 92.250000 1,751.83 0.00 0.00 192,802.50
Base 92.250000 1,751.83 0.00 0.00 192,802.50

428102AF4 HESS MIDSTREAM OPERATION 5.5%   15 Oct 2030 12 Apr 2022 J P MORGAN SECURITIES INC USD/DTC14 Apr 2022

128,000.000 1.000000 NJGS Local 100.125000 117.33 0.00 0.00 128,160.00
Base 100.125000 117.33 0.00 0.00 128,160.00

12 Apr 2022 ROBERT W. BAIRD CO.INCORPORATED USD/DTC14 Apr 2022

Prepared by State StreetPage 56



Sales Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

42,000.000 1.000000 NJGS Local 100.125000 38.50 0.00 0.00 42,052.50
Base 100.125000 38.50 0.00 0.00 42,052.50

428102AF4 Total

170,000.000 Local 155.83 0.00 0.00 170,212.50
Base 155.83 0.00 0.00 170,212.50

42829LAF1 HEXION INC 7.875%   15 Jul 2027 02 Apr 2022 4 CALLED BONDS USD/DTC06 Apr 2022

420,000.000 1.000000 NJGP Local 105.535892 7,074.38 0.00 0.00 443,250.75
Base 105.535892 7,074.38 0.00 0.00 443,250.75

431318AY0 HILCORP ENERGY I/HILCORP 6%   15 Apr 2030 05 Apr 2022 J P MORGAN SECURITIES INC USD/DTC08 Apr 2022

125,000.000 1.000000 NJGS Local 100.375000 0.00 0.00 0.00 125,468.75
Base 100.375000 0.00 0.00 0.00 125,468.75

43734LAA4 HOME POINT CAPITAL INC 5%   01 Feb 2026 01 Apr 2022 MARKETAXESS CORPORATION USD/DTC05 Apr 2022

15,000.000 1.000000 NJGR Local 81.750000 133.33 0.00 0.00 12,262.50
Base 81.750000 133.33 0.00 0.00 12,262.50

05 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC07 Apr 2022

25,000.000 1.000000 NJGR Local 81.500000 229.17 0.00 0.00 20,375.00
Base 81.500000 229.17 0.00 0.00 20,375.00

05 Apr 2022 DEUTSCHE BANK SECURITIES, INC. USD/DTC07 Apr 2022

10,000.000 1.000000 NJGR Local 81.121000 91.67 0.00 0.00 8,112.10
Base 81.121000 91.67 0.00 0.00 8,112.10

06 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC08 Apr 2022

15,000.000 1.000000 NJGR Local 81.750000 139.58 0.00 0.00 12,262.50
Base 81.750000 139.58 0.00 0.00 12,262.50

11 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC13 Apr 2022

45,000.000 1.000000 NJGR Local 79.500000 450.00 0.00 0.00 35,775.00
Base 79.500000 450.00 0.00 0.00 35,775.00

43734LAA4 Total

110,000.000 Local 1,043.75 0.00 0.00 88,787.10
Base 1,043.75 0.00 0.00 88,787.10
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438516CE4 HONEYWELL INTERNATIONAL 1.1%   01 Mar 2027 12 Apr 2022 TRUIST SECURITIES, INC. USD/DTC14 Apr 2022

5,000,000.000 1.000000 NJFH Local 91.330000 6,569.44 0.00 0.00 4,566,500.00
Base 91.330000 6,569.44 0.00 0.00 4,566,500.00

44988MAA3 IRB HOLDING CORP 6.75%   15 Feb 2026 15 Apr 2022 CALLED BONDS USD/DTC15 Apr 2022

449,000.000 1.000000 NJGQ Local 101.688000 0.00 0.00 0.00 456,579.12
Base 101.688000 0.00 0.00 0.00 456,579.12

44988MAA3 IRB HOLDING CORP 6.75%   15 Feb 2026 15 Apr 2022 CALLED BONDS USD/DTC15 Apr 2022

175,000.000 1.000000 NJFX Local 101.688000 0.00 0.00 0.00 177,954.00
Base 101.688000 0.00 0.00 0.00 177,954.00

44988MAA3 IRB HOLDING CORP 6.75%   15 Feb 2026 15 Apr 2022 CALLED BONDS USD/DTC15 Apr 2022

1,210,000.000 1.000000 NJFJ Local 101.688000 0.00 0.00 0.00 1,230,424.80
Base 101.688000 0.00 0.00 0.00 1,230,424.80

44988MAA3 Total

1,834,000.000 Local 0.00 0.00 0.00 1,864,957.92
Base 0.00 0.00 0.00 1,864,957.92

45344LAA1 CRESCENT ENERGY FINANCE 7.25%   01 May 2026 19 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC21 Apr 2022

133,000.000 1.000000 NJGQ Local 99.750000 4,553.40 0.00 0.00 132,667.50
Base 99.750000 4,553.40 0.00 0.00 132,667.50

26 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC28 Apr 2022

20,000.000 1.000000 NJGQ Local 99.000000 712.92 0.00 0.00 19,800.00
Base 99.000000 712.92 0.00 0.00 19,800.00

45344LAA1 Total

153,000.000 Local 5,266.32 0.00 0.00 152,467.50
Base 5,266.32 0.00 0.00 152,467.50

46590XAC0 JBS USA/FOOD/FINANCE 3.75%   01 Dec 2031 04 Apr 2022 MARKETAXESS CORPORATION USD/DTC06 Apr 2022

300,000.000 1.000000 NJFJ Local 93.243000 3,906.25 0.00 0.00 279,729.00
Base 93.243000 3,906.25 0.00 0.00 279,729.00

47216FAA5 JAZZ SECURITIES DAC 4.375%   15 Jan 2029 04 Apr 2022 MARKETAXESS CORPORATION USD/DTC06 Apr 2022
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500,000.000 1.000000 NJFJ Local 96.520000 4,921.88 0.00 0.00 482,600.00
Base 96.520000 4,921.88 0.00 0.00 482,600.00

475795AC4 JELD WEN INC 4.625%   15 Dec 2025 01 Apr 2022 WELLS FARGO SECURITIES LLC USD/DTC05 Apr 2022

305,000.000 1.000000 NJFJ Local 96.700000 4,310.24 0.00 0.00 294,935.00
Base 96.700000 4,310.24 0.00 0.00 294,935.00

50076QAR7 KRAFT HEINZ FOODS CO 6.875%   26 Jan 2039 31 Mar 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC

75,000.000 1.000000 NJFX Local 123.125000 973.96 0.00 0.00 92,343.75
Base 123.125000 973.96 0.00 0.00 92,343.75

31 Mar 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTCCANCEL

-75,000.000 1.000000 NJFX Local 123.125000 -973.96 0.00 0.00 -92,343.75
Base 123.125000 -973.96 0.00 0.00 -92,343.75

31 Mar 2022 BNP PARIBAS SECURITIES CORP./FIXED USD/DTC

25,000.000 1.000000 NJFX Local 123.125000 324.65 0.00 0.00 30,781.25
Base 123.125000 324.65 0.00 0.00 30,781.25

31 Mar 2022 BNP PARIBAS SECURITIES CORP./FIXED USD/DTCCANCEL

-25,000.000 1.000000 NJFX Local 123.125000 -324.65 0.00 0.00 -30,781.25
Base 123.125000 -324.65 0.00 0.00 -30,781.25

50076QAR7 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

50077LAB2 KRAFT HEINZ FOODS CO 4.375%   01 Jun 2046 31 Mar 2022 BARCLAYS CAPITAL INC USD/DTC

307,000.000 1.000000 NJGQ Local 99.000000 4,589.01 0.00 0.00 303,930.00
Base 99.000000 4,589.01 0.00 0.00 303,930.00

31 Mar 2022 BARCLAYS CAPITAL INC USD/DTCCANCEL

-307,000.000 1.000000 NJGQ Local 99.000000 -4,589.01 0.00 0.00 -303,930.00
Base 99.000000 -4,589.01 0.00 0.00 -303,930.00

50077LAB2 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
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50077LAD8 KRAFT HEINZ FOODS CO 3%   01 Jun 2026 13 Apr 2022 MARKETAXESS CORPORATION USD/DTC18 Apr 2022

732,000.000 1.000000 NJFJ Local 96.781000 8,357.00 0.00 0.00 708,436.92
Base 96.781000 8,357.00 0.00 0.00 708,436.92

50077LAL0 KRAFT HEINZ FOODS CO 5%   15 Jul 2035 04 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC06 Apr 2022

565,000.000 1.000000 NJFJ Local 107.375000 6,356.25 0.00 0.00 606,668.75
Base 107.375000 6,356.25 0.00 0.00 606,668.75

50077LAM8 KRAFT HEINZ FOODS CO 5.2%   15 Jul 2045 31 Mar 2022 PERSHING LLC USD/DTC

25,000.000 1.000000 NJFX Local 108.625000 285.28 0.00 0.00 27,156.25
Base 108.625000 285.28 0.00 0.00 27,156.25

31 Mar 2022 PERSHING LLC USD/DTCCANCEL

-25,000.000 1.000000 NJFX Local 108.625000 -285.28 0.00 0.00 -27,156.25
Base 108.625000 -285.28 0.00 0.00 -27,156.25

31 Mar 2022 BARCLAYS CAPITAL INC. USD/DTC

125,000.000 1.000000 NJFX Local 108.250000 1,426.39 0.00 0.00 135,312.50
Base 108.250000 1,426.39 0.00 0.00 135,312.50

31 Mar 2022 BARCLAYS CAPITAL INC. USD/DTCCANCEL

-125,000.000 1.000000 NJFX Local 108.250000 -1,426.39 0.00 0.00 -135,312.50
Base 108.250000 -1,426.39 0.00 0.00 -135,312.50

50077LAM8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

501797AN4 BATH + BODY WORKS INC 5.25%   01 Feb 2028 04 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC06 Apr 2022

350,000.000 1.000000 NJFJ Local 100.387000 3,317.71 0.00 0.00 351,354.50
Base 100.387000 3,317.71 0.00 0.00 351,354.50

513272AE4 LAMB WESTON HLD 4.375%   31 Jan 2032 13 Apr 2022 MARKETAXESS CORPORATION USD/DTC18 Apr 2022

5,000.000 1.000000 NJGS Local 92.375000 97.83 0.00 0.00 4,618.75
Base 92.375000 97.83 0.00 0.00 4,618.75

14 Apr 2022 JEFFERIES LLC USD/DTC19 Apr 2022
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105,000.000 1.000000 NJGS Local 92.375000 2,067.19 0.00 0.00 96,993.75
Base 92.375000 2,067.19 0.00 0.00 96,993.75

513272AE4 Total

110,000.000 Local 2,165.02 0.00 0.00 101,612.50
Base 2,165.02 0.00 0.00 101,612.50

53079EAN4 LIBERTY MUTUAL GROUP INC 7.8%   07 Mar 2087 29 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTCOPEN

55,000.000 1.000000 NJGQ Local 127.750000 572.00 0.00 0.00 70,262.50
Base 127.750000 572.00 0.00 0.00 70,262.50

541056AA5 LOGMEIN INC 5.5%   01 Sep 2027 07 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC11 Apr 2022

492,000.000 1.000000 NJGS Local 92.625000 3,006.67 0.00 0.00 455,715.00
Base 92.625000 3,006.67 0.00 0.00 455,715.00

56085RAA8 MAJORDRIVE HOLDINGS IV L 6.375%   01 Jun 2029 27 Apr 2022 JEFFERIES LLC USD/DTC29 Apr 2022

10,000.000 1.000000 NJGR Local 79.750000 262.08 0.00 0.00 7,975.00
Base 79.750000 262.08 0.00 0.00 7,975.00

603051AC7 MINERAL RESOURCES LTD 8%   01 Nov 2027 27 Apr 2022 J P MORGAN SECURITIES INC USD/DTCOPEN

44,000.000 1.000000 NJGS Local 100.750000 0.00 0.00 0.00 44,330.00
Base 100.750000 0.00 0.00 0.00 44,330.00

603051AD5 MINERAL RESOURCES LTD 8.5%   01 May 2030 27 Apr 2022 J P MORGAN SECURITIES INC USD/DTCOPEN

88,000.000 1.000000 NJGS Local 101.000000 0.00 0.00 0.00 88,880.00
Base 101.000000 0.00 0.00 0.00 88,880.00

65249BAA7 NEWS CORP 3.875%   15 May 2029 12 Apr 2022 BOFA SECURITIES INC USD/DTC14 Apr 2022

210,000.000 1.000000 NJGS Local 92.500000 3,368.02 0.00 0.00 194,250.00
Base 92.500000 3,368.02 0.00 0.00 194,250.00

65249BAA7 NEWS CORP 3.875%   15 May 2029 27 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC29 Apr 2022

75,000.000 1.000000 NJGP Local 91.875000 1,323.96 0.00 0.00 68,906.25
Base 91.875000 1,323.96 0.00 0.00 68,906.25
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65249BAA7 Total

285,000.000 Local 4,691.98 0.00 0.00 263,156.25
Base 4,691.98 0.00 0.00 263,156.25

65409QBH4 NIELSEN FINANCE LLC/CO 4.5%   15 Jul 2029 04 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC06 Apr 2022

500,000.000 1.000000 NJGR Local 100.000000 5,062.50 0.00 0.00 500,000.00
Base 100.000000 5,062.50 0.00 0.00 500,000.00

67020YAQ3 NUANCE COMMUNICATIONS 5.625%   15 Dec 2026 02 Apr 2022 4 CALLED BONDS USD/DTC06 Apr 2022

250,000.000 1.000000 NJFJ Local 102.813000 4,179.69 0.00 0.00 257,032.50
Base 102.813000 4,179.69 0.00 0.00 257,032.50

674599CN3 OCCIDENTAL PETROLEUM COR 4.2%   15 Mar 2048 14 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC19 Apr 2022

270,000.000 1.000000 NJGR Local 89.000000 1,071.00 0.00 0.00 240,300.00
Base 89.000000 1,071.00 0.00 0.00 240,300.00

19 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC21 Apr 2022

110,000.000 1.000000 NJGR Local 87.125000 462.00 0.00 0.00 95,837.50
Base 87.125000 462.00 0.00 0.00 95,837.50

20 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC22 Apr 2022

305,000.000 1.000000 NJGR Local 86.750000 1,316.58 0.00 0.00 264,587.50
Base 86.750000 1,316.58 0.00 0.00 264,587.50

674599CN3 Total

685,000.000 Local 2,849.58 0.00 0.00 600,725.00
Base 2,849.58 0.00 0.00 600,725.00

674599DL6 OCCIDENTAL PETROLEUM COR 6.6%   15 Mar 2046 11 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC13 Apr 2022

175,000.000 1.000000 NJFX Local 114.750000 898.33 0.00 0.00 200,812.50
Base 114.750000 898.33 0.00 0.00 200,812.50

674599EA9 OCCIDENTAL PETROLEUM COR 8.875%   15 Jul 2030 05 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC07 Apr 2022

325,000.000 1.000000 NJFX Local 127.000000 6,569.97 0.00 0.00 412,750.00
Base 127.000000 6,569.97 0.00 0.00 412,750.00

Prepared by State StreetPage 62



Sales Report by Report Date
Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

69353RFG8 PNC BANK NA 3.1%   25 Oct 2027 08 Apr 2022 DAIWA CAPITAL MARKETS AMERICA, INC USD/DTC12 Apr 2022

5,000,000.000 1.000000 NJFH Local 98.388000 71,902.78 0.00 0.00 4,919,400.00
Base 98.388000 71,902.78 0.00 0.00 4,919,400.00

70052LAB9 PARK INTERMED HOLDINGS 5.875%   01 Oct 2028 28 Apr 2022 BARCLAYS CAPITAL INC. USD/DTCOPEN

550,000.000 1.000000 NJGP Local 97.625000 2,782.47 0.00 0.00 536,937.50
Base 97.625000 2,782.47 0.00 0.00 536,937.50

742718FM6 PROCTER + GAMBLE CO/THE 1.2%   29 Oct 2030 20 Apr 2022 JEFFERIES + CO USD/DTC22 Apr 2022

10,000,000.000 1.000000 NJFH Local 83.090000 57,666.67 0.00 0.00 8,309,000.00
Base 83.090000 57,666.67 0.00 0.00 8,309,000.00

21 Apr 2022 JEFFERIES + CO USD/DTC25 Apr 2022

10,000,000.000 1.000000 NJFH Local 83.032000 58,666.67 0.00 0.00 8,303,200.00
Base 83.032000 58,666.67 0.00 0.00 8,303,200.00

742718FM6 Total

20,000,000.000 Local 116,333.34 0.00 0.00 16,612,200.00
Base 116,333.34 0.00 0.00 16,612,200.00

75972AAD5 RENEWABLE ENERGY GROUP I 5.875%   01 Jun 2028 06 Apr 2022 JEFFERIES LLC USD/DTC08 Apr 2022

51,000.000 1.000000 NJGQ Local 107.000000 1,057.01 0.00 0.00 54,570.00
Base 107.000000 1,057.01 0.00 0.00 54,570.00

07 Apr 2022 JEFFERIES LLC USD/DTC11 Apr 2022

16,000.000 1.000000 NJGQ Local 107.000000 339.44 0.00 0.00 17,120.00
Base 107.000000 339.44 0.00 0.00 17,120.00

20 Apr 2022 STIFEL NICOLAUS + CO INC USD/DTC22 Apr 2022

185,000.000 1.000000 NJGQ Local 106.375000 4,256.93 0.00 0.00 196,793.75
Base 106.375000 4,256.93 0.00 0.00 196,793.75

21 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC25 Apr 2022

154,000.000 1.000000 NJGQ Local 106.375000 3,619.00 0.00 0.00 163,817.50
Base 106.375000 3,619.00 0.00 0.00 163,817.50
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75972AAD5 Total

406,000.000 Local 9,272.38 0.00 0.00 432,301.25
Base 9,272.38 0.00 0.00 432,301.25

76774LAA5 RITCHIE BROS HLDGS INC 4.75%   15 Dec 2031 29 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTCOPEN

114,000.000 1.000000 NJGQ Local 99.500000 1,985.50 0.00 0.00 113,430.00
Base 99.500000 1,985.50 0.00 0.00 113,430.00

781172AB7 RUBY PIPELINE LLC 8%   01 Apr 2022 01 Apr 2022 MATURITY USD/DTC

84,469.690 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 84,469.69
Base 100.000000 0.00 0.00 0.00 84,469.69

01 Apr 2022 MATURITY USD/DTCCANCEL

-84,469.690 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 -84,469.69
Base 100.000000 0.00 0.00 0.00 -84,469.69

27 Apr 2022 JEFFERIES LLC USD/DTC29 Apr 2022

28,787.900 1.000000 NJFJ Local 84.999948 0.00 0.00 0.00 24,469.70
50,000.000 Base 84.999948 0.00 0.00 0.00 24,469.70

781172AB7 Total

28,787.900 Local 0.00 0.00 0.00 24,469.70
50,000.000 Base 0.00 0.00 0.00 24,469.70

78454LAW0 SM ENERGY CO 6.5%   15 Jul 2028 04 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC06 Apr 2022

66,000.000 1.000000 NJGQ Local 103.750000 965.25 0.00 0.00 68,475.00
Base 103.750000 965.25 0.00 0.00 68,475.00

808513BT1 CHARLES SCHWAB CORP 1.95%   01 Dec 2031 29 Apr 2022 TRUIST SECURITIES, INC. USD/DTCOPEN

25,000,000.000 1.000000 NJFH Local 82.259000 205,833.33 0.00 0.00 20,564,750.00
Base 82.259000 205,833.33 0.00 0.00 20,564,750.00

80874YAW0 SCIENTIFIC GAMES INTERNA 5%   15 Oct 2025 04 Apr 2022 CALLED BONDS USD/DTC

400,000.000 1.000000 NJFJ Local 102.500000 9,388.89 0.00 0.00 410,000.00
Base 102.500000 9,388.89 0.00 0.00 410,000.00

04 Apr 2022 CALLED BONDS USD/DTCCANCEL
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-400,000.000 1.000000 NJFJ Local 102.500000 -9,388.89 0.00 0.00 -410,000.00
Base 102.500000 -9,388.89 0.00 0.00 -410,000.00

14 Apr 2022 CALLED BONDS USD/DTC14 Apr 2022

400,000.000 1.000000 NJFJ Local 102.500000 9,944.44 0.00 0.00 410,000.00
Base 102.500000 9,944.44 0.00 0.00 410,000.00

80874YAW0 SCIENTIFIC GAMES INTERNA 5%   15 Oct 2025 14 Apr 2022 CALLED BONDS USD/DTC14 Apr 2022

925,000.000 1.000000 NJGP Local 102.500000 22,996.53 0.00 0.00 948,125.00
Base 102.500000 22,996.53 0.00 0.00 948,125.00

80874YAW0 Total

1,325,000.000 Local 32,940.97 0.00 0.00 1,358,125.00
Base 32,940.97 0.00 0.00 1,358,125.00

80874YBA7 SCIENTIFIC GAMES INTERNA 8.25%   15 Mar 2026 04 Apr 2022 CALLED BONDS USD/DTC

250,000.000 1.000000 NJFX Local 104.125000 1,088.54 0.00 0.00 260,312.50
Base 104.125000 1,088.54 0.00 0.00 260,312.50

04 Apr 2022 CALLED BONDS USD/DTCCANCEL

-250,000.000 1.000000 NJFX Local 104.125000 -1,088.54 0.00 0.00 -260,312.50
Base 104.125000 -1,088.54 0.00 0.00 -260,312.50

14 Apr 2022 CALLED BONDS USD/DTC14 Apr 2022

250,000.000 1.000000 NJFX Local 104.125000 1,661.46 0.00 0.00 260,312.50
Base 104.125000 1,661.46 0.00 0.00 260,312.50

80874YBA7 SCIENTIFIC GAMES INTERNA 8.25%   15 Mar 2026 14 Apr 2022 CALLED BONDS USD/DTC14 Apr 2022

425,000.000 1.000000 NJGP Local 104.125000 2,824.48 0.00 0.00 442,531.25
Base 104.125000 2,824.48 0.00 0.00 442,531.25

80874YBA7 Total

675,000.000 Local 4,485.94 0.00 0.00 702,843.75
Base 4,485.94 0.00 0.00 702,843.75

81211KAU4 SEALED AIR CORP 5.25%   01 Apr 2023 18 Apr 2022 TENDER OFFER USD/DTC20 Apr 2022

11,000.000 1.000000 NJGQ Local 99.161000 30.48 0.00 0.00 10,907.71
Base 99.161000 30.48 0.00 0.00 10,907.71
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829259AU4 SINCLAIR TELEVISION GROU 5.875%   15 Mar 2026 21 Apr 2022 CALLED BONDS USD/DTC

163,000.000 1.000000 NJGQ Local 101.958000 957.79 0.00 0.00 166,191.54
Base 101.958000 957.79 0.00 0.00 166,191.54

21 Apr 2022 CALLED BONDS USD/DTCCANCEL

-163,000.000 1.000000 NJGQ Local 101.958000 -957.79 0.00 0.00 -166,191.54
Base 101.958000 -957.79 0.00 0.00 -166,191.54

829259AU4 SINCLAIR TELEVISION GROU 5.875%   15 Mar 2026 21 Apr 2022 CALLED BONDS USD/DTC

500,000.000 1.000000 NJGP Local 101.958000 2,938.00 0.00 0.00 509,790.00
Base 101.958000 2,938.00 0.00 0.00 509,790.00

21 Apr 2022 CALLED BONDS USD/DTCCANCEL

-500,000.000 1.000000 NJGP Local 101.958000 -2,938.00 0.00 0.00 -509,790.00
Base 101.958000 -2,938.00 0.00 0.00 -509,790.00

829259AU4 SINCLAIR TELEVISION GROU 5.875%   15 Mar 2026 21 Apr 2022 6 CALLED BONDS USD/DTC27 Apr 2022

163,000.000 1.000000 NJGQ Local 101.958000 957.62 0.00 0.00 166,191.54
Base 101.958000 957.62 0.00 0.00 166,191.54

829259AU4 SINCLAIR TELEVISION GROU 5.875%   15 Mar 2026 21 Apr 2022 6 CALLED BONDS USD/DTC27 Apr 2022

500,000.000 1.000000 NJGP Local 101.958000 2,937.50 0.00 0.00 509,790.00
Base 101.958000 2,937.50 0.00 0.00 509,790.00

829259AU4 Total

663,000.000 Local 3,895.12 0.00 0.00 675,981.54
Base 3,895.12 0.00 0.00 675,981.54

864486AK1 SUBURBAN PROPANE PARTNRS 5.875%   01 Mar 2027 06 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC08 Apr 2022

50,000.000 1.000000 NJGP Local 101.375000 301.91 0.00 0.00 50,687.50
Base 101.375000 301.91 0.00 0.00 50,687.50

87105NAA8 SWITCH LTD 3.75%   15 Sep 2028 26 Apr 2022 CAP GUARDIAN BROKER USD/DTC28 Apr 2022

500,000.000 1.000000 NJFJ Local 94.830000 2,239.58 0.00 0.00 474,150.00
Base 94.830000 2,239.58 0.00 0.00 474,150.00

87422VAA6 TALEN ENERGY SUPPLY LLC 6.5%   01 Jun 2025 31 Mar 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
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67,000.000 1.000000 NJGQ Local 20.000000 1,487.96 0.00 0.00 13,400.00
Base 20.000000 1,487.96 0.00 0.00 13,400.00

31 Mar 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTCCANCEL

-67,000.000 1.000000 NJGQ Local 20.000000 -1,487.96 0.00 0.00 -13,400.00
Base 20.000000 -1,487.96 0.00 0.00 -13,400.00

87422VAA6 TALEN ENERGY SUPPLY LLC 6.5%   01 Jun 2025 01 Apr 2022 GOLDMAN SACHS + CO LLC USD/DTC05 Apr 2022

50,000.000 1.000000 NJFX Local 23.250000 1,119.44 0.00 0.00 11,625.00
Base 23.250000 1,119.44 0.00 0.00 11,625.00

87422VAA6 Total

50,000.000 Local 1,119.44 0.00 0.00 11,625.00
Base 1,119.44 0.00 0.00 11,625.00

87422VAE8 TALEN ENERGY SUPPLY LLC 10.5%   15 Jan 2026 31 Mar 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC

147,000.000 1.000000 NJGQ Local 20.000000 3,387.12 0.00 0.00 29,400.00
Base 20.000000 3,387.12 0.00 0.00 29,400.00

31 Mar 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTCCANCEL

-147,000.000 1.000000 NJGQ Local 20.000000 -3,387.12 0.00 0.00 -29,400.00
Base 20.000000 -3,387.12 0.00 0.00 -29,400.00

87422VAE8 TALEN ENERGY SUPPLY LLC 10.5%   15 Jan 2026 01 Apr 2022 MORGAN STANLEY CO INCORPORATED USD/DTC05 Apr 2022

100,000.000 1.000000 NJFX Local 23.000000 2,333.33 0.00 0.00 23,000.00
Base 23.000000 2,333.33 0.00 0.00 23,000.00

87422VAE8 Total

100,000.000 Local 2,333.33 0.00 0.00 23,000.00
Base 2,333.33 0.00 0.00 23,000.00

87422VAF5 TALEN ENERGY SUPPLY LLC 7.25%   15 May 2027 31 Mar 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC

593,000.000 1.000000 NJGQ Local 92.250000 16,599.89 0.00 0.00 547,042.50
Base 92.250000 16,599.89 0.00 0.00 547,042.50

31 Mar 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTCCANCEL

-593,000.000 1.000000 NJGQ Local 92.250000 -16,599.89 0.00 0.00 -547,042.50
Base 92.250000 -16,599.89 0.00 0.00 -547,042.50
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87422VAF5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

87602LAA0 TAP ROCK RESOURCES LLC 7%   01 Oct 2026 07 Apr 2022 TRUIST BANK USD/DTC11 Apr 2022

335,000.000 1.000000 NJGS Local 102.875000 651.39 0.00 0.00 344,631.25
Base 102.875000 651.39 0.00 0.00 344,631.25

08 Apr 2022 TRUIST BANK USD/DTC12 Apr 2022

216,000.000 1.000000 NJGS Local 102.875000 462.00 0.00 0.00 222,210.00
Base 102.875000 462.00 0.00 0.00 222,210.00

87602LAA0 Total

551,000.000 Local 1,113.39 0.00 0.00 566,841.25
Base 1,113.39 0.00 0.00 566,841.25

87612BBJ0 TARGA RESOURCES PARTNERS 5.875%   15 Apr 2026 22 Apr 2022 CALLED BONDS USD/DTC22 Apr 2022

25,000.000 1.000000 NJFX Local 102.938000 28.56 0.00 0.00 25,734.50
Base 102.938000 28.56 0.00 0.00 25,734.50

87612BBS0 TARGA RESOURCES PARTNERS 4.875%   01 Feb 2031 01 Apr 2022 CANTOR FITZGERALD + CO USD/DTC05 Apr 2022

175,000.000 1.000000 NJGP Local 101.000000 1,516.67 0.00 0.00 176,750.00
Base 101.000000 1,516.67 0.00 0.00 176,750.00

87612BBU5 TARGA RESOURCES PARTNERS 4%   15 Jan 2032 13 Apr 2022 MARKETAXESS CORPORATION USD/DTC18 Apr 2022

450,000.000 1.000000 NJFJ Local 93.620000 4,650.00 0.00 0.00 421,290.00
Base 93.620000 4,650.00 0.00 0.00 421,290.00

87901JAJ4 TEGNA INC 4.625%   15 Mar 2028 04 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC06 Apr 2022

500,000.000 1.000000 NJFJ Local 99.720000 1,348.96 0.00 0.00 498,600.00
Base 99.720000 1,348.96 0.00 0.00 498,600.00

88033GCX6 TENET HEALTHCARE CORP 6.25%   01 Feb 2027 07 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC11 Apr 2022

300,000.000 1.000000 NJGP Local 102.125000 3,645.83 0.00 0.00 306,375.00
Base 102.125000 3,645.83 0.00 0.00 306,375.00
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88033GDN7 TENET HEALTHCARE CORP 4.375%   15 Jan 2030 14 Apr 2022 WELLS FARGO SECURITIES, LLC USD/DTC19 Apr 2022

95,000.000 1.000000 NJGS Local 94.000000 1,593.23 0.00 0.00 89,300.00
Base 94.000000 1,593.23 0.00 0.00 89,300.00

88224QAA5 TEXAS CAPITAL BANCSHARES 1%   06 May 2031 13 Apr 2022 JANE STREET EXECUTION SERVICES LLC USD/DTC18 Apr 2022

83,000.000 1.000000 NJGS Local 96.562500 1,494.00 0.00 0.00 80,146.88
Base 96.562500 1,494.00 0.00 0.00 80,146.88

18 Apr 2022 MARKETAXESS CORPORATION USD/DTC20 Apr 2022

18,000.000 1.000000 NJGS Local 96.500000 328.00 0.00 0.00 17,370.00
Base 96.500000 328.00 0.00 0.00 17,370.00

27 Apr 2022 STIFEL, NICOLAUS AND COMPANY, INCOR USD/DTCOPEN

36,000.000 1.000000 NJGS Local 96.125000 704.00 0.00 0.00 34,605.00
Base 96.125000 704.00 0.00 0.00 34,605.00

88224QAA5 Total

137,000.000 Local 2,526.00 0.00 0.00 132,121.88
Base 2,526.00 0.00 0.00 132,121.88

88947EAR1 TOLL BROS FINANCE CORP 4.875%   15 Nov 2025 01 Apr 2022 MARKETAXESS CORPORATION USD/DTC05 Apr 2022

700,000.000 1.000000 NJFJ Local 102.938000 13,270.83 0.00 0.00 720,566.00
Base 102.938000 13,270.83 0.00 0.00 720,566.00

89055FAC7 TOPBUILD CORP 4.125%   15 Feb 2032 13 Apr 2022 JANE STREET EXECUTION SERVICES LLC USD/DTC18 Apr 2022

81,000.000 1.000000 NJGS Local 88.500000 1,707.75 0.00 0.00 71,685.00
Base 88.500000 1,707.75 0.00 0.00 71,685.00

18 Apr 2022 MARKETAXESS CORPORATION USD/DTC20 Apr 2022

162,000.000 1.000000 NJGS Local 88.138000 3,452.63 0.00 0.00 142,783.56
Base 88.138000 3,452.63 0.00 0.00 142,783.56

18 Apr 2022 CITIGROUP GLOBAL MARKETS INC. USD/DTC20 Apr 2022

337,000.000 1.000000 NJGS Local 88.000000 7,182.31 0.00 0.00 296,560.00
Base 88.000000 7,182.31 0.00 0.00 296,560.00

21 Apr 2022 JEFFERIES LLC USD/DTC25 Apr 2022
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323,000.000 1.000000 NJGS Local 88.000000 7,068.99 0.00 0.00 284,240.00
Base 88.000000 7,068.99 0.00 0.00 284,240.00

89055FAC7 Total

903,000.000 Local 19,411.68 0.00 0.00 795,268.56
Base 19,411.68 0.00 0.00 795,268.56

90184LAP7 TWITTER INC 5%   01 Mar 2030 26 Apr 2022 JEFFERIES LLC USD/DTC28 Apr 2022

25,000.000 1.000000 NJFX Local 103.250000 218.75 0.00 0.00 25,812.50
Base 103.250000 218.75 0.00 0.00 25,812.50

26 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC28 Apr 2022

25,000.000 1.000000 NJFX Local 103.250000 218.75 0.00 0.00 25,812.50
Base 103.250000 218.75 0.00 0.00 25,812.50

26 Apr 2022 RBC CAPITAL MARKETS, LLC USD/DTC28 Apr 2022

50,000.000 1.000000 NJFX Local 103.125000 437.50 0.00 0.00 51,562.50
Base 103.125000 437.50 0.00 0.00 51,562.50

26 Apr 2022 JEFFERIES LLC USD/DTC28 Apr 2022

100,000.000 1.000000 NJFX Local 103.500000 875.00 0.00 0.00 103,500.00
Base 103.500000 875.00 0.00 0.00 103,500.00

26 Apr 2022 JEFFERIES LLC USD/DTC28 Apr 2022

25,000.000 1.000000 NJFX Local 103.375000 218.75 0.00 0.00 25,843.75
Base 103.375000 218.75 0.00 0.00 25,843.75

26 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC28 Apr 2022

25,000.000 1.000000 NJFX Local 103.250000 218.75 0.00 0.00 25,812.50
Base 103.250000 218.75 0.00 0.00 25,812.50

26 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC28 Apr 2022

25,000.000 1.000000 NJFX Local 103.500000 218.75 0.00 0.00 25,875.00
Base 103.500000 218.75 0.00 0.00 25,875.00

26 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC28 Apr 2022

50,000.000 1.000000 NJFX Local 103.625000 437.50 0.00 0.00 51,812.50
Base 103.625000 437.50 0.00 0.00 51,812.50
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27 Apr 2022 MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC29 Apr 2022

100,000.000 1.000000 NJFX Local 103.000000 888.89 0.00 0.00 103,000.00
Base 103.000000 888.89 0.00 0.00 103,000.00

28 Apr 2022 STIFEL NICOLAUS + CO INC USD/DTCOPEN

25,000.000 1.000000 NJFX Local 102.250000 232.64 0.00 0.00 25,562.50
Base 102.250000 232.64 0.00 0.00 25,562.50

90184LAP7 Total

450,000.000 Local 3,965.28 0.00 0.00 464,593.75
Base 3,965.28 0.00 0.00 464,593.75

90290MAD3 US FOODS INC 4.75%   15 Feb 2029 21 Apr 2022 CANTOR FITZGERALD + CO USD/DTC25 Apr 2022

50,000.000 1.000000 NJGP Local 93.500000 461.81 0.00 0.00 46,750.00
Base 93.500000 461.81 0.00 0.00 46,750.00

27 Apr 2022 CANTOR FITZGERALD + CO USD/DTC29 Apr 2022

100,000.000 1.000000 NJGP Local 93.000000 976.39 0.00 0.00 93,000.00
Base 93.000000 976.39 0.00 0.00 93,000.00

90290MAD3 Total

150,000.000 Local 1,438.20 0.00 0.00 139,750.00
Base 1,438.20 0.00 0.00 139,750.00

912828Y87 US TREASURY N/B 1.75%   31 Jul 2024 04 Apr 2022 JPMORGAN CHASE BANK USD/FED05 Apr 2022

20,000,000.000 1.000000 NJFM Local 98.164063 61,878.45 0.00 0.00 19,632,812.50
Base 98.164063 61,878.45 0.00 0.00 19,632,812.50

91282CBT7 US TREASURY N/B 0.75%   31 Mar 2026 04 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED05 Apr 2022

40,000,000.000 1.000000 NJFM Local 92.824219 4,098.36 0.00 0.00 37,129,687.50
Base 92.824219 4,098.36 0.00 0.00 37,129,687.50

91327BAA8 UNITI GROUP/CSL CAPITAL 6.5%   15 Feb 2029 01 Apr 2022 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC05 Apr 2022

25,000.000 1.000000 NJFX Local 92.750000 225.69 0.00 0.00 23,187.50
Base 92.750000 225.69 0.00 0.00 23,187.50

01 Apr 2022 CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC05 Apr 2022
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50,000.000 1.000000 NJFX Local 92.750000 451.39 0.00 0.00 46,375.00
Base 92.750000 451.39 0.00 0.00 46,375.00

91327BAA8 Total

75,000.000 Local 677.08 0.00 0.00 69,562.50
Base 677.08 0.00 0.00 69,562.50

91831AAC5 BAUSCH HEALTH COS INC 6.125%   15 Apr 2025 20 Apr 2022 J.P. MORGAN SECURITIES LLC USD/DTC22 Apr 2022

90,000.000 1.000000 NJGR Local 100.000000 107.19 0.00 0.00 90,000.00
Base 100.000000 107.19 0.00 0.00 90,000.00

92343VGM0 VERIZON COMMUNICATIONS 2.355%   15 Mar 2032 28 Apr 2022 JANE STREET EXECUTION SERVICES, LLC USD/DTC

10,229,000.000 1.000000 NJFH Local 84.568000 31,449.91 0.00 0.00 8,650,460.72
Base 84.568000 31,449.91 0.00 0.00 8,650,460.72

923725AD7 VERMILION ENERGY INC 6.875%   01 May 2030 20 Apr 2022 BOFA SECURITIES INC USD/DTC26 Apr 2022

87,000.000 1.000000 NJGS Local 99.750000 0.00 0.00 0.00 86,782.50
Base 99.750000 0.00 0.00 0.00 86,782.50

923725AD7 VERMILION ENERGY INC 6.875%   01 May 2030 20 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC26 Apr 2022

25,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 25,000.00
Base 100.000000 0.00 0.00 0.00 25,000.00

923725AD7 Total

112,000.000 Local 0.00 0.00 0.00 111,782.50
Base 0.00 0.00 0.00 111,782.50

92641PAA4 VICTORS MERGER CORP 6.375%   15 May 2029 19 Apr 2022 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC21 Apr 2022

20,000.000 1.000000 NJGR Local 73.500000 552.50 0.00 0.00 14,700.00
Base 73.500000 552.50 0.00 0.00 14,700.00

948565AD8 WEEKLEY HOMES LLC/ FINAN 4.875%   15 Sep 2028 07 Apr 2022 ROBERT W. BAIRD CO.INCORPORATED USD/DTC11 Apr 2022

443,000.000 1.000000 NJFJ Local 91.000000 1,559.73 0.00 0.00 403,130.00
Base 91.000000 1,559.73 0.00 0.00 403,130.00

958254AB0 WESTERN MIDSTREAM OPERAT 4%   01 Jul 2022 01 Apr 2022 CALLED BONDS USD/DTC01 Apr 2022

75,000.000 1.000000 NJFX Local 100.000000 750.00 0.00 0.00 75,000.00
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Base 100.000000 750.00 0.00 0.00 75,000.00

96926JAE7 WILLIAM CARTER 5.5%   15 May 2025 04 Apr 2022 CALLED BONDS USD/DTC04 Apr 2022

258,000.000 1.000000 NJGQ Local 103.135596 5,478.92 0.00 0.00 266,089.84
Base 103.135596 5,478.92 0.00 0.00 266,089.84

96926JAE7 WILLIAM CARTER 5.5%   15 May 2025 04 Apr 2022 CALLED BONDS USD/DTC04 Apr 2022

125,000.000 1.000000 NJGP Local 103.135600 2,654.51 0.00 0.00 128,919.50
Base 103.135600 2,654.51 0.00 0.00 128,919.50

96926JAE7 Total

383,000.000 Local 8,133.43 0.00 0.00 395,009.34
Base 8,133.43 0.00 0.00 395,009.34

983793AH3 XPO LOGISTICS INC 6.25%   01 May 2025 09 Apr 2022 2 CALLED BONDS USD/DTC11 Apr 2022

739,000.000 1.000000 NJFJ Local 103.364546 20,271.18 0.00 0.00 763,864.00
Base 103.364546 20,271.18 0.00 0.00 763,864.00

09 Apr 2022 CALLED BONDS USD/DTC

740,000.000 1.000000 NJFJ Local 103.364548 20,298.61 0.00 0.00 764,897.66
Base 103.364548 20,298.61 0.00 0.00 764,897.66

09 Apr 2022 CALLED BONDS USD/DTCCANCEL

-740,000.000 1.000000 NJFJ Local 103.364548 -20,298.61 0.00 0.00 -764,897.66
Base 103.364548 -20,298.61 0.00 0.00 -764,897.66

983793AH3 XPO LOGISTICS INC 6.25%   01 May 2025 09 Apr 2022 2 CALLED BONDS USD/DTC11 Apr 2022

279,000.000 1.000000 NJGP Local 103.364544 7,653.13 0.00 0.00 288,387.08
Base 103.364544 7,653.13 0.00 0.00 288,387.08

983793AH3 XPO LOGISTICS INC 6.25%   01 May 2025 12 Apr 2022 CALLED BONDS USD/DTC12 Apr 2022

1,000.000 1.000000 NJFJ Local 103.364000 27.43 0.00 0.00 1,033.64
Base 103.364000 27.43 0.00 0.00 1,033.64

983793AH3 Total

1,019,000.000 Local 27,951.74 0.00 0.00 1,053,284.72
Base 27,951.74 0.00 0.00 1,053,284.72
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988498AK7 YUM  BRANDS INC 5.35%   01 Nov 2043 01 Apr 2022 MARKETAXESS CORPORATION USD/DTC05 Apr 2022

100,000.000 1.000000 NJFJ Local 97.563000 2,288.61 0.00 0.00 97,563.00
Base 97.563000 2,288.61 0.00 0.00 97,563.00

988498AM3 YUM  BRANDS INC 7.75%   01 Apr 2025 01 Apr 2022 CALLED BONDS USD/DTC01 Apr 2022

50,000.000 1.000000 NJGR Local 103.875000 0.00 0.00 0.00 51,937.50
Base 103.875000 0.00 0.00 0.00 51,937.50

988498AM3 YUM  BRANDS INC 7.75%   01 Apr 2025 01 Apr 2022 CALLED BONDS USD/DTC01 Apr 2022

31,000.000 1.000000 NJGQ Local 103.875000 0.00 0.00 0.00 32,201.25
Base 103.875000 0.00 0.00 0.00 32,201.25

988498AM3 Total

81,000.000 Local 0.00 0.00 0.00 84,138.75
Base 0.00 0.00 0.00 84,138.75

ACI1B79Q9 CHINA EVERGRANDE GROUP 10%   11 Apr 2023 21 Apr 2022 GOLDMAN SACHS + CO LLC USD/EUR

325,000.000 1.000000 NJGR Local 12.500000 0.00 0.00 0.00 40,625.00
Base 12.500000 0.00 0.00 0.00 40,625.00

21 Apr 2022 GOLDMAN SACHS + CO LLC USD/EURCANCEL

-325,000.000 1.000000 NJGR Local 12.500000 0.00 0.00 0.00 -40,625.00
Base 12.500000 0.00 0.00 0.00 -40,625.00

21 Apr 2022 GOLDMAN SACHS INTERNATIONAL USD/EUR25 Apr 2022

325,000.000 1.000000 NJGR Local 12.500000 0.00 0.00 0.00 40,625.00
Base 12.500000 0.00 0.00 0.00 40,625.00

ACI1B79Q9 Total

325,000.000 Local 0.00 0.00 0.00 40,625.00
Base 0.00 0.00 0.00 40,625.00

ACI1GP422 KONDOR FINANCE PLC (NAK) 7.625%   08 Nov 2026 27 Apr 2022 MORGAN STANLEY AND CO. INTERNATIONA USD/EUR28 Apr 2022

575,000.000 1.000000 NJGR Local 28.750000 20,703.99 0.00 0.00 165,312.50
Base 28.750000 20,703.99 0.00 0.00 165,312.50

BYW5T4II1 KAISA GROUP HOLDINGS LTD 9.375%   30 Jun 2024 21 Apr 2022 GOLDMAN SACHS + CO LLC USD/EUR
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Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

335,000.000 1.000000 NJGR Local 23.250000 0.00 0.00 0.00 77,887.50
Base 23.250000 0.00 0.00 0.00 77,887.50

21 Apr 2022 GOLDMAN SACHS + CO LLC USD/EURCANCEL

-335,000.000 1.000000 NJGR Local 23.250000 0.00 0.00 0.00 -77,887.50
Base 23.250000 0.00 0.00 0.00 -77,887.50

21 Apr 2022 GOLDMAN SACHS INTERNATIONAL USD/EUR25 Apr 2022

335,000.000 1.000000 NJGR Local 23.250000 0.00 0.00 0.00 77,887.50
Base 23.250000 0.00 0.00 0.00 77,887.50

BYW5T4II1 Total

335,000.000 Local 0.00 0.00 0.00 77,887.50
Base 0.00 0.00 0.00 77,887.50

P989MJBN0 YPF SOCIEDAD ANONIMA 7%   15 Dec 2047 14 Apr 2022 BANCO SANTANDER CENTRAL HISPANO USD/EUR19 Apr 2022

310,000.000 1.000000 NJGR Local 63.760000 7,474.44 0.00 0.00 197,656.00
Base 63.760000 7,474.44 0.00 0.00 197,656.00

US DOLLAR  Total

197,835,856.720

755,000.000

1,096,649.07

1,096,649.07

0.00

0.00

0.00

0.00

177,364,609.39

177,364,609.39

Local

Base

FIXED INCOME  Total
201,740,918.720

755,000.000 1,129,864.35 0.00 0.00 181,424,153.84Base

SALES Total
217,788,853.620

755,000.000 1,129,864.35 34,580.38 655.48 351,558,367.66Base
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Purchase Report by Report Date
Currency Summary - Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

EURO CURRENCY

INTERNATIONAL

FIXED INCOME
1,885,000.000 Local 8,626.17 0.00 0.00 1,823,663.00

Base 9,123.79 0.00 0.00 1,924,955.87
TRADES: 5

CANCELS: 0

INTERNATIONAL Total

1,885,000.000 Local 8,626.17 0.00 0.00 1,823,663.00
Base 9,123.79 0.00 0.00 1,924,955.87

TRADES: 5
CANCELS: 0

EURO CURRENCY Total
Long 1,885,000.000 Local 8,626.17 0.00 0.00 1,823,663.00

Base 9,123.79 0.00 0.00 1,924,955.87
TRADES: 5

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
19,956,611.360 Local 0.00 0.00 0.00 19,956,611.36

Base 0.00 0.00 0.00 19,956,611.36
TRADES: 53

CANCELS: 0

EQUITY
1,450,000.000 Local 0.00 12,000.00 0.00 168,882,970.71

Base 0.00 12,000.00 0.00 168,882,970.71
TRADES: 10

CANCELS: 2
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Purchase Report by Report Date
Currency Summary - Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

FIXED INCOME
238,841,506.000 Local 1,175,358.81 0.00 0.00 223,304,755.36

Base 1,175,358.81 0.00 0.00 223,304,755.36
TRADES: 197

CANCELS: 5

US DOLLAR Total
Long 260,248,117.360 Local 1,175,358.81 12,000.00 0.00 412,144,337.43

Base 1,175,358.81 12,000.00 0.00 412,144,337.43
TRADES: 260

CANCELS: 7

PURCHASE Total
Long 262,133,117.360

Base 1,184,482.60 12,000.00 0.00 414,069,293.30
TRADES: 265

CANCELS: 7
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Sales Report by Report Date
Currency Summary - Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

EURO CURRENCY

GUERNSEY

FIXED INCOME
870,000.000 Local 7,842.08 0.00 0.00 893,925.00

Base 8,451.03 0.00 0.00 963,338.33
TRADES: 1

CANCELS: 0

GUERNSEY Total

870,000.000 Local 7,842.08 0.00 0.00 893,925.00
Base 8,451.03 0.00 0.00 963,338.33

TRADES: 1
CANCELS: 0

INTERNATIONAL

FIXED INCOME
2,469,062.000 Local 19,557.97 0.00 0.00 2,290,085.51

Base 20,951.29 0.00 0.00 2,457,927.17
TRADES: 9

CANCELS: 0

INTERNATIONAL Total

2,469,062.000 Local 19,557.97 0.00 0.00 2,290,085.51
Base 20,951.29 0.00 0.00 2,457,927.17

TRADES: 9
CANCELS: 0

IRELAND

FIXED INCOME
401,000.000 Local 0.00 0.00 0.00 401,000.00

Base 0.00 0.00 0.00 438,633.91
TRADES: 1

CANCELS: 0

Page 78 Prepared by State Street



Sales Report by Report Date
Currency Summary - Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

IRELAND Total

401,000.000 Local 0.00 0.00 0.00 401,000.00
Base 0.00 0.00 0.00 438,633.91

TRADES: 1
CANCELS: 0

EURO CURRENCY Total
Long 3,740,062.000 Local 27,400.05 0.00 0.00 3,585,010.51

Base 29,402.32 0.00 0.00 3,859,899.41
TRADES: 11

CANCELS: 0

POUND STERLING

FIXED INCOME
165,000.000 Local 2,922.82 0.00 0.00 153,037.50

Base 3,812.96 0.00 0.00 199,645.04
TRADES: 1

CANCELS: 0

POUND STERLING Total
Long 165,000.000 Local 2,922.82 0.00 0.00 153,037.50

Base 3,812.96 0.00 0.00 199,645.04
TRADES: 1

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
12,112,211.900 Local 0.00 0.00 0.00 12,112,211.90

Base 0.00 0.00 0.00 12,112,211.90
TRADES: 38

CANCELS: 0

EQUITY
3,935,723.000 Local 0.00 34,580.38 655.48 158,022,001.92

Base 0.00 34,580.38 655.48 158,022,001.92
TRADES: 10

CANCELS: 1
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Sales Report by Report Date
Currency Summary - Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FIXED INCOME
197,835,856.720 Local 1,096,649.07 0.00 0.00 177,364,609.39

755,000.000 Base 1,096,649.07 0.00 0.00 177,364,609.39
TRADES: 188

CANCELS: 18

US DOLLAR Total
Long 213,883,791.620 Local 1,096,649.07 34,580.38 655.48 347,498,823.21

755,000.000 Base 1,096,649.07 34,580.38 655.48 347,498,823.21
TRADES: 236

CANCELS: 19

SALES Total
Long 217,788,853.620

755,000.000 Base 1,129,864.35 34,580.38 655.48 351,558,367.66
TRADES: 248

CANCELS: 19
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Purchase Report by Report Date
Fund Summary - Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

CASH EQUIVALENTS
19,956,611.360 Base 0.00 0.00 0.00 19,956,611.36

TRADES: 53
CANCELS: 0

EQUITY
1,450,000.000 Base 0.00 12,000.00 0.00 168,882,970.71

TRADES: 10
CANCELS: 2

FIXED INCOME
240,726,506.000 Base 1,184,482.60 0.00 0.00 225,229,711.23

TRADES: 202
CANCELS: 5

PURCHASE Total
Long 262,133,117.360 Base 1,184,482.60 12,000.00 0.00 414,069,293.30

TRADES: 265
CANCELS: 7
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Sales Report by Report Date
Fund Summary - Composite

April 1, 2022 to April 30, 2022 View Date: May 11, 2022

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

CASH EQUIVALENTS
12,112,211.900 Base 0.00 0.00 0.00 12,112,211.90

TRADES: 38
CANCELS: 0

EQUITY
3,935,723.000 Base 0.00 34,580.38 655.48 158,022,001.92

TRADES: 10
CANCELS: 1

FIXED INCOME
201,740,918.720

755,000.000
Base 1,129,864.35 0.00 0.00 181,424,153.84

TRADES: 200
CANCELS: 18

SALES Total
Long 217,788,853.620 Base 1,129,864.35 34,580.38 655.48 351,558,367.66

755,000.000
TRADES: 248

CANCELS: 19
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